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Statement as of June 30, 2018 of the Blue Care Network of MiChigan

ASSETS

Current Statement Date 4
1 2 3
Net Admitted
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONGS ..ttt | eentieenenns 1,215,357 482 | ....vvervveerincrnenrinenines | covereinens 1,215,357,482 | .....coco..n. 1,110,715,772
2. Stocks:
2.1 PrEferred STOCKS..........ciiiiiicici s | sress st | sesnes e | e 0 [
2.2 COMMON SLOCKS......eouverurrirceirrireesisesisessess sttt ssstensins | eoresssesesnns 235,201,619 | ..ovveecrrerrineriesrineneies | ceeerinenenns 235,201,619 | coovrevvernee 267,545,231
3. Mortgage loans on real estate:
BT FIISEIENS. ..ot | sbess st | sebenes e | e 0 [
3.2 Other than firSEIENS. ..o sines | sressesse st | sesnssnsisssesesnssnsssnssnies | st LU O
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDIANCES).......ocviecveiiicieiiete ettt et es e bbb ss b b ssebe s ssesessnsesassntes | sbessssesessssesesstesessssesasanses | sressssssessssesessssesesssssesssses | reressssesessssesesssssessssesens 0 [
4.2 Properties held for the production of income (less §......... 0
ENCUMDIANCES).......ocviecveiiiiieiiete ettt ettt b bbb b s bessssesessssesessntes | sbessssesesissssesstesessssesasanses | sressssssessssetessssesesssssessnses | seressssesessssesesssssesessesens 0 [
4.3  Properties held for sale (less $.......... 0 ENCUMDBTANCES)......covvreverieieiesiesieteetess s | ersssessssssessesessissesssssesinss | soesissessessssssesssssessessssssses | sresessessessessesssssssessesnsnd [0 U
5. Cash ($.....56,713,558), cash equivalents ($.....411,902,636)
and short-term investments ($.....377,317,460)..........ccccumerrimemmmerieesinerisssessessines | seeessssesesens 845,933,654 | ... | e 845,933,654 | .......cc...... 623,238,259
6. Contract loans (including §.......... 0 PIEMIUM NOES).....vvvrcvieeriereteeess et setstess s sssns | eesesesssssssssssssssssssesesins | sresssssssssssessssssessesissensenes | sreessessssssessesssessesesenes [0 T
T DBIIVALIVES. ... | Sresb bt | sebenss s | s 0 [
8. Other inVEStEd @SSELS...........cvuureerrririiierireries st seniensses | srtenssseneseeness 6,089,727 | ..o | e 6,089,727 | c.oovvvrirris 4,114,950
9. ReCeiVabIES fOr SECUMIHIES..........uurvrerrerriiciieriesii st snessenssnes | sesaenssseneseenens 8,336,800 |....ovviiriiniinns | s 8,336,800 |....ocvveririiiiiines
10.  Securities lending reinVeSted COIAEIAl @SSELS...........c.cvivirieeieeiereeese e tsstes e sessnes | esvessesssssssssssesssssssesesins | sreessssssssssesessssessesissssenss | ssessesssssssessessssessesssenes 0 [
11, Aggregate write-ins fOr INVESIEA @SSELS..........ccoviveeieicrciese et | ersersssssssssssssessessesnsenes [ RO (O o [0 R 0
12.  Subtotals, cash and invested assets (Lines 1 to 11)
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and 8CCTUE...........ccc.riurieiiiieiiiic s
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection............cooeeee | cevververeernnnnns 11,988,125 | ...cocovevvee. 1,622,512 | oo 10,365,613 | ..coovvevviee 11,103,902
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but Unbilled PreMIUMS).........ovrerirrirrines [eorrrinrineiesesissiesssensisesss | eessressssesessessnssessessssssnss | sessssssesssssssssssesssssnssens 0 [
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.....27,829,033)........ccccurremmrresmeeessnesessseesssesssssssesssssessssssssssnns | sessssssessneens 27,840,058 | .......ovvvrrrereinns 11,025 | v 27,829,033 | ..oovvvrrii 15,167,019
16. Reinsurance:
16.1  Amounts recoverable from FEINSUTETS............cccviuiiciiciiniiniinessrsininessiesiis | v 94,211 | o | e 94,211 | oo 6,353,657
16.2 Funds held by or deposited with reinSUred COMPANIES............cveieiiveinieieieissieseiiens | cereresiessesessssseseseses | sesesssssssesessssessessessessssens | sosessessssesessssssssssesesns [0 T
16.3 Other amounts receivable under reiNSUraNCE CONMIACES.............ccuuiuiiiiiiiriiriiiiriinns | cerineiiseiiresesesiesissins | s | s 0 [
17. Amounts receivable relating to UniNSUred PIANS...........cc.cueeiveieieineiesee e esssienes | cvressessesessenns 30,644,462 | ..o | s 30,644,462 | ..cocvvvernn. 4,397,409
18.1 Current federal and foreign income tax recoverable and interest thereon.............ccoevevvecviccs | covvieirevieiienenne TOA79 [ | e 70,479 | oo 161,195
18.2 Net deferred taX @SSEL..........ccciriiriiiiiiii s nnes | erienieni i B1A72 | oo | v G172 | s 61,172
19, Guaranty funds receivable O ON AEPOSIL.........c.cveviiriieieieiiiee ettt sees | estessesessssssessesssssstessesns | ssessesssssssessessssessessessssenss | sssessesssssssessessnsessessesanes [0 T
20. Electronic data processing equipment and SOfIWaTE............cccoveieieriiereereeeseiesssseesnis | ersesesessssenend 6,798,357 | .coovvririrrinn 6,798,357 | oo (01 IO 2,753,040
21.  Furniture and equipment, including health care delivery assets (§.......... (1) OSSR SRR 27,488,107 | ...ccovvvvene. 27,488,107 | oo 0 [
22. Net adjustment in assets and liabilities due to foreign eXChange rates............oceieeiicieeies [ eeeiieieeeeeeieenieies | e ines | ceerersre s aens 0 [
23. Receivables from parent, subsidiaries and affiliates..........c.ccovvrrereieriieeseisiseesessieiens | oo 12,422,769 | ..o
24. Health care ($.....59,937,098) and other amounts receivable 62,335,011 2,397,913
25. Aggregate write-ins for other than invested @sSets............cccvvceeeniienceeeeeeseeenees | e 4,707,502 4,707,502
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINeS 12 throUGh 25).........c.crermrvereeernremeeesneresessssesssessssssssessssssssssessssnses | seesssseeenns 2,508,580,520 | .....cvvrneennn. 43,025,416 | ............. 2,465,555,104 | ............. 2,125,073,235
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........ovcererree | coverremernreneersirneinsissinsnns | eevsessseesssesssssssssssssssssssnss | sensessssssssssssssessessnsssessnd (01 U
28, Total (LINES 26 NG 27).......ceeuueerreeieeerneeiseeeseesseeesssesssssesssssssssessssssssesssssssessssssssssssssssssssns. | sessssessnnes 2,508,580,520 | .....coooneennn. 43,025,416 | ............. 2,465,555,104 | ............. 2,125,073,235
DETAILS OF WRITE-INS
110, ettt n e | eess ettt nnst e | eesseess st st enensnenssnnntn | eesteses et nene et O
1102, oottt b et | et ettt nent s | eestenss st enent e nnntn | eestnses s (O
1103, ettt | eebseee st n st s | eebteess st nnent st | eestnses s (O
1198. Summary of remaining write-ins for Line 11 from oVerflow Page............ocreurereerrurrereeneinnins | ceereereereesneesseneieesneenees [0 O 0 L0 R 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiNE 11 @DOVE)......verurrrsrereriesressessmssessnessesessneees | sressssssesssssssssssssssssssenses [0 (O [ I 0
25071, Prepaid BXPENSES. ........cevueviieireiieieieissie ettt st bbb ss s s bense s snns | sntessesssnsesans 4,707,502 | .covvrrnnne. 4,707,502 | oo [0 U
2502, <oeoeeeeeee eSS R e | cebseee b en ettt etnte | seeetsen ettt nene | eeest et e nen s (O
2503, oottt R e | et s eee Rttt enete | serebiee st enent st nens | eeest et enene s (O
2598. Summary of remaining write-ins for Line 25 from overflow Page...........ccoveveueiiveireiieiieieees | cvveveisieieesesesesee s [0 1 IR 0 | oo 0 | o 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LIN€ 25 @DOVE)........cureienresirnrensesrsersnessessrssnessesns | consessessessnsssens 4,707,502 | ..o 4,707,502 | oo [0 P 0




Statement as of June 30, 2018 of the Blue Care Network of MiChigan

LIABILITIES, CAPITAL AND SURPLUS

Current Period Prior Year
1 2 3 4
Covered Uncovered Total Total
1. Claims unpaid (less $.....15,573,815 reinsurance Ceded)............coc.vvvrverermreneeenrenrsensiensiens | coereesrreinees 335,014,599 | ........coo..... 11,757,437 | oo 346,772,036 | .....cccoen... 326,928,170
2. Accrued medical incentive pool and bonus @MOUNLS..............cuuuermeimniiiniiieninsisissiesiines | eeiesssesnens 120,772,767 | oo [ i 120,772,761 | e 74,465,252
3. Unpaid claims adjustment EXPENSES...........ccwrrrimiierierericriesiesssessisssesssesesssssssssesnees | oeseeessnesneees 10,177,662 | .coorveererrecrernerrerirens | veveerienieenes 10,177,662 | oo 9,930,948
4. Aggregate health policy reserves, including the liability of §.....34,788,175 for
medical loss ratio rebate per the Public Health Service ACt..........ccovvivieencvieeiesesieiens | cvevreiieinnnns 128,576,534 | ...ovvvvrereivreneseiseenns | coverieiininnens 128,576,534 | ..coovvevriiens 76,021,890
5. AQQregate life PONICY TESEIVES........ovururieeeirrerieeineiss s eeeeess ettt ssesssssssssessns | stessssssessessssssessnssessessesses | sressessasssnsssssensnssessansnssns | sesessssssessmsssessnssassnssnses [0 U
6. Property/casualty unearned premium reserve
7. Aggregate health ClaIM FESEIVES. ..ot ssessss s ssssssntas | sesestsssssssessssessssessssssnssesss | sesessessssssssessasssssessansnsss | essnssssssnsssssssssessansnnssnes [0 U
8. Premiums received in @dVANCE...........c.coeviiiiiiciiis s sssnssnns | essisssesiens 166,872,360 |.....oovvrriricireireiieins [ i 166,872,360 | ......cccvvevnnes 88,833,722
9. General eXpenses dUE OF ACCIUBM.............c.ueviviveieeicvcieiseie et ssssssesaens | seeseessessssasen 62,057,023 | ..o | e 62,057,023 | ..coccvoirrnee 31,344,967
10.1 Current federal and foreign income tax payable and interest thereon
(including $.......... 00N realized GaINS (I0SSES))......c.cvicrirerriieiiieieieeieiee et ssesesns | ebsesesesesesessssebssssesesesess | ebessesesssssessssesessssesessssess | cresssesessssesessssesessssesenns 0 [
10.2 Net deferred taX HADIIY..........c.orrieiereieiece ettt sttt stenses | sfeeseessessestssssessestesssessastes | sressesssssessastassssssestessnnssns | sebsssssssessnssssssnssessnesenes [0 U
11, Ceded reinsurance premiums PaYabIE............cccveveveiierieeieiieieeesee s sssessesenss | srvessesssessenes 12,357,450 | ..ocoviveieeeeeeeeeis | e 12,357,450 | ..o 3,793,305
12. Amounts withheld or retained for the account of Others.............ccceveivcveiieiciceseceseees | e 862,068 | ..o | e 862,068 | ......ccvevviriennns 811,029
13.  Remittances and items not allocated............cc.oviieiiiiiccns | s 72,026 | ..o | e 72,026 |..oovicciciciis
14.  Borrowed money (including $.......... 0 current) and interest
thereon $.....34,667 (including $.....34,667 CUMTENT)......cveurmrreemrreerenrecrnneeseseeeesssenesnesssnns | seeeesseeessas 50,034,667 | ...ooevererrerincrieninenens | cereneeinenenns 50,034,667 | ...coovorvvrennne 50,036,833
15.  Amounts due to parent, subsidiaries and affiliates............covirvrrerieeveieeee s | e 55,758,773 | ..o | covveierisesenns 55,758,773 | e 44,792,251
16.
17.
18.
19.
20. Reinsurance in unauthorized and certified ($..........0) COMPEANIES.........coooeveereeciecreeieeieei | eeeieeiensesseeeesseesensiees | eoeeeieeeieensessiesnsesessssnnsns | eerserssenssesssensssnssenssees0 [ erveesseessessessieesseessesnseenes
21.  Net adjustments in assets and liabilities due to foreign EXChANGE FALES.........c.evvrurirririnrns | rrvrrerinsissisessesnsiesns | rreesseseessssesssssessesssnses | sssessssssessnsssssessassssnses [0 U
22. Liability for amounts held under uninsured plans.............cccceueeverercinesieseeissieseseesesseseiens | everiesisisnanns 54,182,448 | ... | s 54,182,448 | ....covvvernen. 8,741,770
23. Aggregate write-ins for other liabilities (including §.......... 0 CUITENE). oo | cvveresiesieseneenes 1,709,561 | oo (O 1,709,561 | oo 1,879,500
24, Total liabilities (LINES 110 23).......ccrrrreririeciierrieeeinerieesiesssssssssesssseessessssessssessssssssees | cosnesesees 1,018,386,532 | .....vvvvernecne 11,757,437 | oo, 1,030,143,969 | .....cvvvvevneee 732,235,187
25.  Aggregate write-ins for special SUrPIUS fUNDS...........ccovvrveieeiieiciieseese e | cvrereeinnas )%, 0 GO IS XXX oo | e (01 I 36,829,000
26.  CommON CAPItAl STOCK........cvuevieiieiieicictee st snnns | avreseinnean 9.9, GO I )0, 0 ORI BTN 10,000 | covererrereieieins 10,000
27, Preferred Capital SLOCK........coivuririrrririeiesisse ettt nssesans | sesseneeens ) .9 O S XXX ooieriririeiens e essseesines | e
28.  Gross paid in and contributed SUMPIUS...........c.cveireveriinieieieisee ettt ssssssesessssenss | avsesseenneas 9.9, GO XXX oeievevieiiens | vevvereieiieins 15,643,045 | ....coocvevee 15,643,045
29, SUMIUS NOLES.....uveueeercerieeseesneiseissessstsssssssss st ess s ssess st ess st ssessssssessessnssessessnssnsses | sessssssnees ) .9, O S XXX etveveieees [ et ssssesees | evevesssssssssesesssssesaeses s
30. Aggregate write-ins for other than special Surplus funds............ccocevererenisieieniseieieieens | coeieininas 9.9, GO I XXX eetrvreieinins | vvvevrensesssiese s [0 RN 0
31, Unassigned funds (SUMPIUS).......cccruerererrernirnmeeesneinseeesssenssssessssssssssssssssssssssssesssssssssssessnssenes | sesessessens X0 Kunernrernnsensnne | weseereesens KKK ueurnernnennennns | seereesnnenns 1,419,758,090 | ...cooonee. 1,340,356,003
32. Less treasury stock, at cost:
32.1 .....0.000 shares common (value included in Line 26 §.......... (1) I ISR ) .9, O S XXX etrveveieens | e sessssssieses | evevssssssssssesessssseseses s
32.2 .....0.000 shares preferred (value included in Line 27 §.......... [0) PR [OOSR 0.0, SO XXX iiiriarieirnnns | oerssisnenssisssssensesssssssesies | aosesessssssessessssssessesesanes
33. Total capital and surplus (Lines 25 to 31 minUS LiN€ 32).........ccooeveueirreeeieeirereeeeceeeeeeeeiens | cveveienas )%, 0 GO IS )9, G [ 1435411135 | ............. 1,392,838,048
34. Total liabilities, capital and surplus (Lines 24 and 33).........cccouveeviveriieeniieeseeeseee s | cevevevinnens D,9,9 ORI RN D9, GO 2,465,5655,104 | ............. 2,125,073,235
DETAILS OF WRITE-INS
2307, ESCREALS. ..vvvvveerreeraeeseeesseessesessseesseesssess st sss st ssesssssssssesssseessssssssessesssseessssssssssssnsssans | eessssessnssesans 1,709,567 | cvvoovereereeereeeeneeennenens | cerrereneeesnnees 1,709,561 | voooveerveernens 1,879,500
2302, oo | et sres ettt | neneeeeen sttt | erest et LU R
2303, eSSt nes | et seeet e es st ennte | neestsene sttt nens | eesssess st (O
2398. Summary of remaining write-ins for Line 23 from overflow page
2399. Totals (Lines 2301 thru 2303 plus 2398) (LiNe 23 8DOVE)......cc.ruerreerrrmesreerssnssasessssnssssessssees | eseesssessssesans 1,709,561 | coooiverreeensrcesseesnreenes [0 I 1,709,561 | .oovvveiveenens 1,879,500
2501. Reserve for ACA Fee due in 2018...........ooviiniiniiciiiiesiesesiessssssssisssinss | cesviessissnons ) 9,9, CONINE IO XXXt | | o 36,829,000
2502, .ottt R ettt | eetsees st ees e nn st | seeest e s st en st nene | Sbseessnes et en st | sesssees sttt
2503, .ot | cebtee et ennte | senest st | Hbeees sttt | sresi et
2598. Summary of remaining write-ins for Line 25 from overflow page...........coc.ereereenneneineinsienenns | coveereennenns ) 0.9, NN IS D99, GO IS 0 | oo 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE)........ccccvvrrrieerereiieierisiesissessessnsns | eerersenessenns 0.0, SO P XXXovivriiriine | cveerrisssieeresisssesesensanes (O I 36,829,000
300, oeereeeeeeer ettt nes | eessees s st st sees s ens s enste | seeesteees st st eestnens | seseessanest et eness st | seesseess ettt enes
3002, .ottt | cess sttt n et | serest sttt eens | eheees sttt | sresiene st
3003, ettt | eeesees s st eent st eente | seeest s sttt nene | Sbseessnes ettt nentas | seessees sttt
3098. Summary of remaining write-ins for Line 30 from overflow page..........cccovvveveveveverceieeisenns | ceveerereniens D0, SO DU XXX oiveveveies [ v [0 U 0
3099. Totals (Lines 3001 thru 3003 plus 3098) (Lin 30 @DOVE)......ceveiviuiriiierierieiisieseeiesiesisieieiins | eeresresianans 2.9, SO PO XXX




Statement as of June 30, 2018 of the Blue Care Network of MiChigan

STATEMENT OF REVENUE AND EXPENSES

—_

N e a B ow D

Member months
Net premium income (including §.......... 0 non-health premium iNCOME).........ccvvvererrerrirereiennns
Change in unearned premium reserves and reserve for rate credits..........ocooovvvrerinseeiieiennes
Fee-for-service (net of $.......... 0 medical EXPENSES)......ccviveiicreierereiee e
RISK FEVENUE. ...
Aggregate write-ins for other health care related revenues..............ccceveeciveeicceeecevee s
Aggregate write-ins for other non-health reVENUES............c.ccevieerivieicccecee e

Total reVeNUES (LINES 210 7)......cvvieireiieieceteee ettt

Hospital and Medical:

Current Year Prior Year Prior Year
To Date To Date Ended December 31
1 2 3 4
Uncovered Total Total Total
4,487,750 4,117,365
........... XXX | oeeeennnn2,091,810,001 | ............1,796,195,473 | ............3,588,195,308
........... XXX oveervinereinse | evrrnerennnenn(13,301,404) | v (5,286,632) | <..oooovceennee(7,904,075)
........... XXX otivirerenine | nseesenesessssssssssesisnees | seesssssesssssesssssssssssssssss | sesssesssssesssssssnssssssns
........... XXX oevrvirrereinns | vnsesninsesesnssensnnsnesnnee | eevnneesesonseenenn 302,944 | . 589,104
........... XXX eeevrirereinne | vvverernseerinnennne 11,807 | 26,703 | o 49,323
........... XXXoeerreserennns | nneresnsssnsnssreonseenennssd | cvnnnnnsennenn0 | o0
........... XXX oveveriecreien | reennnnn2,078,519,904 | ............1,791,238,488 | ............3,580,929,660
................. 18,245,380 | ............1,162,215,436 | ...........1,037,735,138 | ............2,049,201,203
................... 1,077,554 | .........c..... 73,690,699 | .................64,974,691 | ...............128,446,598
................. 39,594,801 | .................39,594,801 | .................38,042,359 | .................71,951,839
................... 2,779,509 | ...............109,684,739 | ..............103,736,605 | ...............203,569,019
................................................... 242,630,670 | ..............210,224 411 | ..............432,765,925
................................. 0 | coovrrrerrmrerriinsennnnnd0 [ | 0
................................. 50,650,333 51,119,726 | .................83,856,951
................. 61,697,244 | ...........1,678,466,678 | ............1,505,832,930 | ...........2,969,791,535
....................................................... 4,905,333 | ........c0....... 12,655,596 | .................26,438,923
................. 61,697,244 | ..........1,673,561,345 | ............1,493,177,334 | ...........2,943,352,612
..................................................... 77,880,516 | .................59,055,345 | ..............134,465,249
................................................... 293,745,391 | ..............158,450,756 | ...............311,893,885
2,045,187,252 1,710,683,435 3,389,711,746
................. 33,332,652 | .................80,555,053 | ...............191,217,914
................. 24,848,382 | ...............17,961,948 | .................37,796,896
..................................................... 10,502,106 | ......cccoeee......6,835,843 | ................. 12,047,770
................................. 0] . ernenn.35,350,488 | oo 24,797,791 | .....coo........49,844,666
............................................................................................. (789,150) [ ovvvreereerreeeereessssees
................................. [0 sy o IF SO RORRRRO | I SO ORROPRRRORON ||
........... XXX ovivereinennee | vererreennnnn.068,683,140 | ...............104,563,694 | ...............241,062,580
........... XXX oeerereennnenee | eoneeneennnnnnenneens 120,700 | civiiiiinnnen...428,800 | .....................681,900
........... XXX ovvvvnrreerneen | woveireinnenn.68,555,440 | ..............104,134,894 | ...............240,380,680

9. Hospital/medical DENETILS..........cccevevcreeee ettt saene

10.  Other profeSSIONal SBIVICES...........cueviveiiieiieieiee ettt bbb s s

11, OULSIE FEFEITAIS........oouieiiii e

12.  Emergency room and OUEO-ArEa...........cuevevcveeererieisieeseesetese e es st see st sensnen

13, PresCription ArUGS......ccceveiieieieceee sttt bbb bbb

14.  Aggregate write-ins for other hospital and MediCal............cc.cevvvieveiieiiceeiece e

15.  Incentive pool, withhold adjustments and bonus amounts...............cccceceeeeeiiesseeece s

16, SUDLOtAl (LINES 910 15).....uveieeieieicseee ettt
Less:

17, Net reiNSUranCe FECOVENIES..........c.riuriirie i

18. Total hospital and medical (LINeS 16 MINUS 17).........ccvvevercrerereeiseeseeseee s

19, NON-hEAIth ClAIMS (NEE).......ecveeveeeecie ettt

20. Claims adjustment expenses, including $.....48,085,413 cost containment expenses................

21, General adminiStrative BXPENSES. .........civevcirieeieeieietes et s s saes

22. Increase in reserves for life and accident and health contracts (including

23.

24,

25.

26. Net realized capital gains (losses) less capital gains tax of §.......... 0nvoeeee e

27.  Netinvestment gains or (10SSes) (LINES 25 PIUS 26)........c.cvvvereerereesieeieeieiseiese e sssisseenens

28. Net gain or (loss) from agents' or premium balances charged off [(amount recovered

F 0) (amount charged off §.......... 0)]oevvrrereerseeiree e
29. Aggregate write-ins for other iNCOME OF EXPENSES.........crvrerrerreeernrrnressinsssseseesssesssssessesssnssees
30. Netincome or (loss) after capital gains tax and before all other federal income
taxes (Lines 24 plus 27 PIUS 28 PIUS 29).........cerurrererrererririrnsinsiesssssssseesessesessssessssssssessssssssenes

31. Federal and foreign iNCOME taXes INCUITEM.........ccvvrererrurirnrennirineineese st sssssss e ssssssseseneens

32.  Netincome (10SS) (LINES 30 MINUS 31).....ccrurmrerumernrinrerenssseeesessssessesessssessessssessssssessessssessenees
0601. Other revenue..........
0602. .............
0B03. ..eeeoeeereeesereseest st
0698. Summary of remaining write-ins for Line 6 from overflow page.............ccccvvvcevevceiviereecerenines
0699. Totals (Lines 0601 thru 0603 plus 0698) (LIN€ 6 @DOVE)........covereieriieieiieieissereesee s
0707, ettt
0702, ..ot
0703, oottt
0798. Summary of remaining write-ins for Line 7 from overflow page..........cccccocvveceviveeveesiceerernins
0799. Totals (Lines 0701 thru 0703 plus 0798) (LiNe 7 @DOVE).........cccvcueririiirieisicreiececreseeerssesiennes
TADT. R
TAD2. oo
TA0B. R
1498. Summary of remaining write-ins for Line 14 from overflow page.........cccoovevviveveceieiesieene
1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 @DOVE).........cccvvevercriirirsreesrsesiriseesneenenae
2901. Settlement of long term liability....
2902. Final settlement of sale of affiliate
2003, R
2998. Summary of remaining write-ins for Line 29 from overflow page.........c.ccoovvevereeervereersvsrsiennnns
2999. Totals (Lines 2901 thru 2903 plus 2998) (LIN€ 29 @DOVE).........covvevercririiiiirsrcisierieseresesrsnenns
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Statement as of June 30, 2018 of the Blue Care Network of MiChigan

STATEMENT OF REVENUE AND EXPENSES (Continued)
1 2

Current Year Prior Year Prior3 Year
CAPITAL AND SURPLUS ACCOUNT to Date To Date Ended December 31

33.  Capital and SUPIUS PriOr FEPOILING YEAT.........c.eueuiierieieieiiireiseieissiesse ettt ettt sssensessessnns | essesssones 1,392,838,048 | ............ 1,123,027,429 | ........... 1,123,027,429
34, Netincome Or (I0SS) frOM LINE B2........cviiiiiiieieeiiee sttt sttt ensensens | eosesssensessens 68,555,440 | .....ccovuuee. 104,134,894 | .....cooeee. 240,380,680
35.  Change in valuation basis of aggregate policy and claim reserves

36. Change in net unrealized capital gains (losses) less capital gains tax of §.......... 0eee e | s (23,694,879) | ...ccvverrenns 13,464,001 | ....coevvee. 28,352,409
37.  Change in net unrealized foreign exchange capital gain OF (I0SS).........ccoocueviiirerieieiie et ssereaesnas | evsssaesesssessssssesssssesenses | oevevesesesissenns 1,484,162 | .ccveveernne 1,484,164
38.  Change in Net AEfErmBd INCOME TAX.........ccciiiiiicrricte ettt s ettt es s bbb sstesesnaes | evsssssessssesesssssessnsetessnses | soetesessesesssessssnsesenssensnss | sentesesesesssssesanes 61,172
39, Change in NONAAMITEEA @SSELS..........ccccviieiicieiecie ettt bbbt es bbbt b s s b s s snaetans | sebisaesesansesens (2,287,474) | ..o (3,706,464) | ...ccvvverrrrernnes (467,806)
40. Change in unauthorized and CErtifIed TEINSUIANCE. ...........ccveicviieeieieesee ettt s bs s sssssssssssstes | sssessssessesssessessssssssnssssans | stessessesssessessessessssassesiess | seesssesssssssssssssssesessssenes
41, ChaNGE N TBASUIY SEOCK........c.ueveeveesieeieciereetes e scsesse et s st s et ses e ss sttt s st es s b s s s sses st besses e basbensessssansnns | svsessesessessstnsessesssssnsnssans | stessessesssessessessessssassesnss | sesssonsssssssesssssssessessssenes
42, Change iN SUMPIUS NOES........cvcvieieeirieisie ettt sttt s s st s bbb s s sas s s s st st es et antessesantassananss | svsesssssssessstssessessessnssnsans | stessessessnsessessessessnsassesnss | sesssinsssssssesssssssessesassones
43, Cumulative effect of changes in @CCOUNTING PHINCIDIES.........c.vveviveeieicrieeie ettt sttt ssbes et bssssans | svsessessssesssessessssssssnssssans | stessessesssesssssessessssassesinss | seesssessssssssessssssessessssones
44, Capital changes:

45.

AA.1 PRI TNttt R
44.2 Transferred from surplus (StOCK DIVIAEN)...........ccvurvveieeieiiceeeeie ettt nees
44.3 TranSTErrEd 10 SUMPIUS......c.cviveieeicteeees ettt bbbttt b b st e ettt s bt n e naen
Surplus adjustments:

A5.1 PAIA TN,

45.2 Transferred to capital (Stock Dividend)....

45.3 TranSerred from CAPILAL...........ccccevevireee ettt bbbttt s s b s s s s s ssssnsans | essessssssssssessnssstessesantantes | setessessessessstessessssensessesens | srsessesistestes st s en e tenaaes

46. Dividends to stockholders....
47.  Aggregate write-ins for gains or (I0SSES) iN SUMPIUS...........ceveiveevriieeiiereseteseses e sssss e ssssssse s s besss s ssssssssssessssssessssnes | sossesssssssssssssessssnsanseses {0 (O P 0
48. Net change in capital and SUIPIUS (LINES 34 10 47)........cveveviieieeicereees ettt s sss st ssessssssessenes | sessssssessesas 42,573,087 | .ocvvenea 115,376,593 | ............... 269,810,619
49. Capital and surplus end of reporting period (LINE 33 PIUS 48)........ccceverrrrierereiiereieisetesee e ssesessesessessesessssssssns | seesesssnens 1,435411,135 | ooeevnee. 1,238,404,022 | ............ 1,392,838,048

DETAILS OF WRITE-INS

AT07. oottt et ee et RS AR R R R R R R RS E R R | HhER iR R s e s n bt nttis | nenes s bt ns e | seeees sttt
AT02. oottt e kR R E R AR R R R | HhER iR Rttt | neees st | seesbe et
AT03. oottt ee stk E R RE R R R | HhkR iRt s ettt | neees s b bt | seeebe ettt
4798. Summary of remaining write-ins for Ling 47 from OVEIflOW PAGE.........ccoiuiueiieiciiisisieessss ettt ssnss | eosssessesssssssessesssssessns (1 [0 T 0
4799. Totals (Lines 4701 thru 4703 plus 4798) (LINE 47 @DOVE).......ccueririiiiiiiiseiiissiesissiessssessessessesssssssessesssssssesssssssessassesssssnsenss | sesssessesssssssessesssssassans {0 [0 0
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Statement as of June 30, 2018 of the Blue Care Network of MiChigan

CASH FLOW

Currer11t Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE.........c.ouiuriiireiei ettt | sebensnesas 2,205,231,574 | ......cc..c. 1,918,704,240 | ............ 3,616,583,669
2. NetinVESIMENTINCOME.........c.oivieeieiiceeieeee ettt et se et s e se s nsneas 26,336,268 | ................. 18,488,627 | ....coecvuvnen 40,526,431
3. Miscellaneous income 11,307 329,647 638,427
4. Total (Lines 1 through 3) 2,231,579,149 | ..o 1,937,522,514 | ........... 3,657,748,527
5. Benefit and 10SS related PAYMENLS.........ccviiiieiiiieie ettt ens e sntenne | sressesnen 1,610,254,027 | ............ 1,500,503,445 | ............ 2,955,943,896
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES..........cverurireerrenirnrirrieins [ eerneinsireseinsessessssssssiiees | sessesssssssssssssssssssssssssassnns | sesssssssssesssssssssesssssssssesens
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS...........ccccuieiicieicveece e | everieeains 321,643,451 | oo 222,667,439 | ...cocvennn 450,576,262
8.  Dividends paid to policyholders
9.  Federal and foreign income taxes paid (recovered) net of $..........0 tax on capital gains (losses).. 345,000 773,000
10. Total (Lines 5 through 9) .1,931,934,462 | ............ 1,723,515,884 | ............ 3,407,293,158
11.  Net cash from operations (Line 4 MINUS LINE 10).........cccueviriireieiiieiieereete ettt sbe s s s ssssesesens | evessssesanas 299,644,687 | ............... 214,006,630 | .....ccco..... 250,455,369
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
120 BONAS. ... oottt sttt ens | senssnssened 499,006,772 | .ovvvnrenes 429,032,505 | ............ 1,003,572,969
1202 SHOCKS ...ttt | Srnebnesieeen 262,279,381 | c.vvvevrinene 13,994,462 | ...oovvvrrnnens 44,868,248
12.3 Mortgage loans.
124 Real estate
12.5  Other iNVESIEA @SSES........c.evivieciciciei ettt bbb ssnaens | essessessnsessessenas 119,934 | .o | s 138,696
12.6 Net gains or (losses) on cash, cash equivalents and short-term iINVESIMENtS.............cceveveveereiceecreeeeeeeeie | e 12,358 | oo 15,348 | oo 28,155
12.7  MISCEIIANEOUS PrOCEEMS. .......covvcveieieieciciie ettt sttt bbbttt ssesnsns | destessessssnsnes 4,283,050 | ...coccoueen 25,656,733 | ..cocverne. 14,670,152
12.8  Total investment proceeds (LINES 12.110 12.7) ...ttt ssses s ses s sssss s ssssssssnees | evessssesanns 765,701,495 | ...cocvnnnn 468,699,048 | ............ 1,063,278,220
13.  Cost of investments acquired (long-term only):
13.1 Bonds ....615,152,523 471,907,840 1,187,575,688
13.2 Stocks 233,893,799 | ..o 1,735,377 | v 95,273,425
13,3 MOMGAGE I0ANS........cuiviierictcietee sttt bbb bbb b s b s s b s bbbt s s bbb st b esnseas | sbssebessstesessesesassetesessesess | evissesessnsesassssetesnsesesanaes | sbebessesesasntesense s s s bnes
1314 REAI ESIAIE. ...ttt E R E ARk R bRt b b | HeRReRE et eRE et bbbt bbb aes | Hetsentenb et sttt bt enb st | Sbebeti sttt
13.5  Other INVESIE @SSELS.........uvvurirrirrieii bbbt | ereesessnsenees 1,937,516 | oo 4,999,201
13.6  MiSCEllaNEOoUS @PPlICALIONS...........cvuiveiviieiicicisiie ettt ettt b b s s entens | dessessessessstnes 8,336,800 | ....cocovrnnnee. 6,685,481
13.7 Total investments acquired (Lines 13.1 to 13.6)............... 859,320,638 ..485,327,899
14.  Netincrease or (decrease) in contract loans and premium notes
15.  Net cash from investments (Line 12.8 minus Ling 13.7 @nd LINE 14)........cccvvrrrmrnrrrrninrreinensisssesssssessssssssssssssesses | sessessssssnenns (CREH I P) | (16,628,851) | .oovververne (225,247,238)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUPIUS NOLES, CAPILAI NOES.......cvvereeiriirerie ettt s sttt ssessansns | sessesssnssestessassnssessanssnssns | sressessesssssnssessanssnssassansns | stessssssessessnnssessasssnssnssnnes
16.2 Capital and paid in surplus, less treasury stock.
16.3 Borrowed funds. ....(25,000,000) | . ...(25,000,000)
16.4 Net deposits on deposit-type contracts and other insurance liabilities
16.5  DIVIAENAS 10 STOCKNOIAELS. .....c.veeririececiei ettt sttt ensnsns | sessestssssessessassessessanssnssns | sressessessssssssessnnssnssnnsansns | stessssssessassnsssessnssnesnssnes
16.6  Other cash provided (BPPHEA).........cuuuruerrrrieieriieeieeisseiiee bbbttt | sssississsisas 16,669,851 | ..ovvviiicinnes 3,296,707 | .o 713,839
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6).......... | ccoccvvvierenne. 16,669,851 | ..ooovvivrrenns (21,703,293) | .ovvrrerinns (24,286,161)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus LiN€ 17).......ccevvveeveees | ceverveerennes 222,695,395 | ..ccoernnee 175,674,486 | .....ccocvvvvevnnne. 921,970
19.  Cash, cash equivalents and short-term investments:
19.1 Beginning of year 623,238,259 ...622,316,289 | ..... ..622,316,289
19.2 End of period (Line 18 plus Line 19.1)......ccccocvvrrrerrrnne ....845,933,654 | .....cooeenn. 797,990,775 | .ovvvernnn 623,238,259
|Note: Supplemental disclosures of cash flow information for non-cash transactions: | | |
20,0007 etttk R E R E R E R E R E R R LR LR LA R LR £ E bttt | seEteeRtsentsentsentenb st entene | Heeenteent st enntenbenb et st | snbsenti ettt
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Statement as of June 30, 2018 of the Blue Care Network of MiChigan

EXHIBIT OF PREMIUMS, E

NROLLMENT AND UTILIZATION
4 5 6

1 Comprehensive (Hospital & Medical) 7 8 9 10
2 3 Medicare Vision Dental Federal Employees Title XVIII Title XIX
Total Individual Group Supplement Only Only Health Benefit Plan Medicare Medicaid Other

Total Members at End of:

1o PHOE Y T .ottt esssssesssssssesssnsnines | cossssesssessssesessend 689,240 |...oeveerrirrirnens 12453 |, 460,448 | ..o, 13,231 | [ | 17,243 | 85,865 | ...ourverrrirrninnienienieens | e esesenes
2. FIrSEQUAMET . ....cvoaceecerericieei et seninees | sentssesneneseessnenes 751,261 | 162,862 |.veevrerrcrerecenne. 469,372 | v, 12,754 | [ verenesssessssssessessnenes | oeevesesssesesessenens 17,580 | .oveeereerereneeinens 88,693 | .ooeeieererieer et | et
3. SECONA QUAMET. .....vererrererireireessseeeseessessssesessesssnssssssssessessns | eresessesssssssssessenes T44,525 | ..o, 157,045 | oo 468,746 | .o 12,693 [ oo | e | e 16,807 [ oo 89,234 | oo | e
4. Third QUAET.......cociieii i | s 0 [ | e | e | sttt ens | feese bbbt | Shbebb bbbttt ens | bbbttt | Shbesb sttt | bbb
5. CUITENE YEAN.. ... | enssssssnsens s 0 it | ernenisssissn s seninens | oeesisess s sene s s senins | ehisene st st st st sene st st sene | eehesene st st st st st senb st | ehtsene st senb st st s st st sene | eeni st st sent st st enb st | chbent st sent sttt sentenne | feenb sttt
6. Current Year Member MonthS........ocovrvsinrnniinrsseisisssmensenns | cossessesssssnssnenes 4,487,750 | 962,579 | .o, 2,813,170 | oo 76,612 [ | e | rnsensessseneessesnees 102,413 | .o 532,976 [ .o | s
Total Member Ambulatory Encounters for Period:

T PRYSICIN. ..ot sessessssnins | sestsessseesessenas 2,264,066 |......coovvrrririinns 385,617 | ..ocvererrirereins 1,217,251 | TABAS | oo | e | s 67,708 | ..o 519,047 | oo [
8. NON-PRYSICIAN......coiieiriiiieieiesie e sisnnens | ersessssnseessennens 1,040,396 ..o 193,878 | .o 554,865 | ..o 54,962 [ .o | | s 33,077 | 203,614 [ .o | s
9. TOAl. e | s 3,304,462 ..o, 579,495 |..cociiriinirinnns 1,772,116 |, 129,405 | ..o 0 [ (O 100,785 |.oovvvernrrennriens 722,661 | .o O R 0
10. Hospital Patient Days Incurred 65,420

11. Number of Inpatient Admissions

12.  Health Premiums WHtten (2)........coveeverrerernrenrereineneeneereeneens

13. Life Premiums DIreCt.........c.covviiiiriiriiriiniinisnisnsrsniniens | e O O OO OO OO PO OO OO OO OO
14.  Property/Casualty Premiums WHHEN.........c.coovevieievieiieiies | e 0 [ oot esnienes | ettt | sretesseseses st nessstentes | setessessessstass et e sestes e ssstensens | sressessssestesstensessesssessesess | sersstestesissastesesstensessesentans | stestesesstessesessnsentesetentense | ersesssessessesstestesessntesesans | eresssesses et et st benes
15.  Health Premiums Earned..........ccoceereeneerreneeneenrireincneiecnnens | eeveeneinenns 2,106,371,598 |.....ccovrrunns 414,641,377 | .o 1,107,049,828 |.....ccoovvvrnnne 17,485,688 | ..ot | cereereeieesnseneesessenesseenssenes | ceeesesseseneeenes 57,784,622 |....ccovvvuenee 509,410,083 | ...eoreeeeeeeeeieeireeeieeneens | et
16.  Property/Casualty Premiums Earned............ccocoeuevevericeiiicns | voveericeseeeesievevensns 0 | e | e enines | seereseeee e ssetesins | esesesesetes s esaeseseresessnesans | esesissesesesesesiesesesestesessness | seresesissesesestesessnesesssseressnns | srietesesissesesestesesssesesessetenes | sbeseetesesisesssensetessnesesanetes | sresisesteseser ettt snaeses s
17. Amount Paid for Provision of Health Care Services..........c.ccce. | coeeverereennes 1,617,975,930 |..cocovvrvrverenn. 182,842,225 |....ccooveverne 940,835,540 |.....ccoorvirernes 12,922,452 | ..ooovvverinirnecinernneiins [ e | s 53,031,264 |....cccoocvuenns 428,344,449 | ... | e
18.  Amount Incurred for Provision of Health Care Services........... | ............... 1,678,466,678 |.................. 266,300,089 |.................. 910,107,238 |......ccco........ 13,108,839 | ..o | e | e 53,804,720 |....cccoeu.n... 435,055,792 | ..o | et
(@) For health premiums written: Amount of Medicare Title XVIII exempt from state taxes or fees $.....509,410,091.
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Statement as of June 30, 2018 of the Blue Care Network of MiChigan

CLAIMS UNPAID AND INCENTIVE POOL, WITHHOLD AND BONUS (Reported and Unreported)

Aging Analysis of Unpaid Claims
3

1 4 5 6 7
Account 1- 30 Days 31 - 60 Days 61 - 90 Days 91 - 120 Days Over 120 Days Total

Claims Unpaid (Reported)

0399999. Aggregate Accounts Not Individually Listed-COVEred.........ovurreirermmieseresnrerssressssesssesssssessenessssseeees I 671,396,277 | covooorvrererrrcrssereresnressns 2,142,079 | eoviooversnrrissseersssesessnneees 190,837 [.oooveeiereeeissrressseressssssssesssssessssans oo oo 63,729,187
0499999, SUDLOLAIS. .......oucveiieieitiie sttt ettt b st st bses bbb b es bbb ses st st b st st st ses s s st st b st s tnbasaas [, 61,396,271 | oo, .. 2,142,079 [ o 190,837 | oo 07. L0 ] ) 63,729,187
0599999. Unreported Claims Nd OB ClIAIM RESEIVES...........ccuueueuiueieeiititisisssssssessssssessesessssssssssssssssessessssass  sessssssessessssessessssassesssssssassessesassessesass | atsssessessesssssssessessssassessssassessssassessesanss  ssessstassessesassessessnsassessessssessessstessessntes  febsessssessessssessessesassessessssessesssssssessesans  assessstossessesossessessnsassessesantessesnsassassnss | sesessssassesaes ..285,515,243
0699999, TOLAl AMOUNES WIHREIA. .......cvuevtctcticiesie sttt ettt sttt sseses st st ses s bs s s st b ses st st s st st ss s s s st ansanes  oeksessessasssessessessanssessessassansaesessestansans  festastssssessostssssessessossassssssessestansanssesses  4iessestssossessessossassssssessassansanssessassanses  s4estasssessessostanssessestestonssessessassantnssasse  o4sestesssssnssessastansasssessessantnssesantansnss | sbessasssessessasssnssessassensaseas 13,101,421
0799999. Total Claims Unpaid..........cccccevereriiiircriirsiererriene ..362,345,851
0899999. Accrued Medical INCENIVE POOI ANA BONUS AMOUNES..........coviuueerieriireseersietseeeeessetssssesesssssssesseesssassesses  ssessssessessssessessssassessessssessessesassessessstes  1esessessessssessessssassessessssassessssassessesassass | seassessesssessessesassessesssessessesassessessssasse | tessessessssessessesssessessssassessesassessesassesins | 1esessesssssssessesssassessssassessesssassesssassass | assessessssessessssessessessnsans 121,772,761




Statement as of June 30, 2018 of the Blue Care Network of MiChigan

UNDERWRITING AND INVESTMENT EXHIBIT

Analysis of Claims Unpaid - Prior Year - Net of Reinsurance

600

Claims Paid Year to Date Liability End of Current Quarter 5 6
1 2 3 4 Estimated Claim Reserve
On Claims Incurred On Claims On Claims Unpaid On Claims Claims Incurred and Claim Liability
Prior to January 1 Incurred During December 31 of Incurred During in Prior Years December 31 of
Line of Business of Current Year the Year Prior Year the Year (Columns 1 +3) Prior Year
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Federal Employees Health BENEfits PIaN............c.cocuiiiiiiciciicicrie ittt sttt stsstes | esisesisesssessessses s 6,456,424 | ......ovoeierrins 46,457,884 |......ooviririreeine 387,826 | ..o 6,235,249 |...cooovvrrrirrnrinninnne 6,844,250 | ....ovvverrriirerene 7,414,772
THIE XV = MEAICAIE. ..ottt | arbresis st 86,990,207 | ..ooovereirrirrinrines 338,859,370 | ..ouvvurrnrircrercrenrianens 4,504,354 | ..o 91,760,143 | ..o 91,494,561 | ..ooovvrriririeriinne 91,586,716
THIE XIX = IMEBAICAIT. .. .otk | 1 e R e SRRt | Hebe st s R sk n et nens | e es Rt | Hebree Rttt | senet et LU TR
Other health
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Excludes §.......... 0 loans or advances to providers not yet expensed.




Statement as of June 30, 2018 of the Blue Care Network of MiChigan

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern

A

Accounting Practices

The financial statements of Blue Care Network of Michigan (BCN) are presented on the basis of accounting practices required by the Michigan Department of
Insurance and Financial Services (DIFS).

DIFS has adopted the National Association of Insurance Commissioners’ (NAIC) Accounting Practices and Procedures Manual and the related NAIC Annual
and Quarterly Statement Instructions (NAIC SAP) for determining and reporting the financial condition and results of operations of an insurance company. DIFS
requires the use of NAIC SAP to the extent that practices, procedures, and reporting standards are not modified by the Michigan Insurance Code or by the DIFS
Forms and Instructions for Required Filings in Michigan as prescribed or permitted practices.

A reconciliation of BCN's net income and capital and surplus between NAIC SAP and practices prescribed and permitted by the State of Michigan is shown
below:

| SSAP# | F/SPage | FiSLine# | 2018 | 2017
NET INCOME
(1) Blue Care Network of Michigan state basis
(Page 4, Line 32, Columns 2 & 3) XXX XXX XXX $ 68555440 |$ 240,380,680
(2) State Prescribed Practices that are an increase/(decrease) from NAIC
SAP
| | | B B
(3) State Permitted Practices that are an increase/(decrease) from NAIC
SAP
$ $
(4) NAICSAP (1-2-3=4) XXX XXX XXX $ 68555440 |$ 240,380,680
SURPLUS
(5) Blue Care Network of Michigan state basis
(Page 3, line 33, Columns 3 & 4) XXX XXX XXX $1,435,411,135 |$1,392,838,048
(6) State Prescribed Practices that are an increase/(decrease) from NAIC
SAP
| | | 5 B
(7) State Permitted Practices that are an increase/(decrease) from NAIC
SAP
$ $
(8) NAICSAP (5-6-7=8) XXX XXX XXX $1,435,411,135 |$1,392,838,048

Accounting Policy

Administrative revenues primarily consist of administrative fees for services provided under administrative service contracts (ASC), including management of
medical services, claims processing, and access to provider networks. Under ASC arrangements, self-funded groups retain the primary underwriting risk of
paying claims, and BCN retains an element of credit risk to providers in the event reimbursement is not received from the group; therefore, claims paid by BCN
and the corresponding reimbursement of claims, plus administrative fees are netted. Amounts due from ASC groups are equal to the amounts required to pay
claims and administrative fees. Administrative fees are earned as services are performed and are calculated based on the number of members in a group or
the group'’s claim experience. Since benefit expenses for ASC arrangements are not the responsibility of BCN, claims paid by BCN and the corresponding
reimbursement of claims are not reported in the accompanying Statement of Revenue and Expenses. Administrative fee revenues related to ASC
arrangements are included as a reduction in operating expenses, cost containment expenses, and other claim adjustment expenses. Administrative fee

revenues of $24,146,234 related to ASC arrangements are included as an offset in operating expenses as of June 30, 2018.

(6) Basis for Loan-Backed Securities and Adjustment Methodology
Loan backed securities — stated at amortized cost. Premiums and discounts on loan-backed securities and structured securities are amortized using the
retrospective method based on anticipated prepayments at the date of purchase. Prepayment assumptions are obtained from broker dealer survey

values or internal estimates. Changes in estimated cash flows from the original purchase assumptions are accounted for using the prospective method.

Going Concern

Management has evaluated BCN’s ability to continue as a going concern and does not have any substantial doubt about BCN'’s ability to continue as a going
concern.

Note 2 - Accounting Changes and Corrections of Errors

No significant changes.

Note 3 — Business Combinations and Goodwill

No significant changes.

Note 4 - Discontinued Operations

No significant changes.

Note 5 - Investments

D.

Loan-Backed Securities
(1) Description of Sources Used to Determined Prepayment Assumptions

Prepayment assumptions are obtained from broker dealer survey values or internal estimates.
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(2) Other-Than-Temporary Impairments

Not applicable.

(3) Recognized OTTI securities

Not applicable.

(4) Allimpaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been recognized in earnings as a
realized loss (including securities with a recognized other-than-temporary impairment for non-interest related declines when a non-recognized interest related

impairment remains):

a. The aggregate amount of unrealized losses: 1. Less than 12 Months $ (6,345,129)
2. 12 Months or Longer $ (1,034,283)
b.  The aggregate related fair value of securities with unrealized losses: 1. Less than 12 Months $ 213,983,733
2. 12 Months or Longer $ 23,292,788

(5) Information Investor Considered in Reaching Conclusion that Impairments are Not Other-Than-Temporary

Because BCN has determined the investments, noted in (4)b above, have not been subject to credit losses and BCN does not have the intent
to sell the securities and has the ability to hold such securities, BCN does not consider these investments to be other-than-temporarily impaired.

E. Dollar Repurchase Agreements and/or Securities Lending Transactions
Not applicable, including E(3)b.

F. Repurchase Agreements Transactions Accounted for as Secured Borrowing

Not applicable.

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing
Repurchase Transactions — Cash Provider — Overview of Secured Borrowing Transactions

Not applicable.

H. Repurchase Agreements Transactions Accounted for as a Sale
Repurchase Transaction — Cash Taker — Overview of Sale Transactions

Not applicable.

Reverse Repurchase Agreements Transactions Accounted for as a Sale
Repurchase Transaction — Cash Provider — Overview of Sale Transactions

Not applicable.

M. Working Capital Finance Investments

(2) Aggregate Maturity Distribution on the Underlying Working Capital Finance Programs

Not applicable.

(3)  Any Events of Default or Working Capital Finance Investments
Not applicable.
N. Offsetting and Netting of Assets and Liabilities
Not applicable.
Note 6 - Joint Ventures, Partnerships and Limited Liability Companies
No significant changes.
Note 7 - Investment Income
No significant changes.
Note 8 - Derivative Instruments
Note 8, including 8H is not applicable; BCN has no Derivative Instruments.
Note 9 - Income Taxes
No significant changes.
Note 10 — Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

No significant changes.
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NOTES TO FINANCIAL STATEMENTS

Note 11 — Debt

B. FHLB (Federal Home Loan Bank) Agreements

(1) BCN became a member of the Federal Home Loan Bank of Indianapolis (FHLBI) on December 1, 2009, in order to obtain short-term, long-term and

line-of-credit borrowing privileges. On October 8, 2015, BCN borrowed $50,000,000 at a rate of 1.56% on a 60 month loan. BCN plans to utilize any funding
obtained to cover operational needs or longer-term strategic plans. Borrowings are accounted for consistent with SSAP No. 15, Debt and Holding Company

Obligations and SSAP No. 52, Deposit Type Contracts. The loans are collateralized by government securities at 105% of the outstanding loan balance.

(2) FHLB Capital Stock

a. Aggregate Totals
1. Current Year
Total
(@) Membership Stock — Class A $
(b) Membership Stock — Class B 4,205,500
(c)  Activity Stock
(d) Excess Stock
(e) Aggregate Total (a+b+c+d) $ 4,205,500
()  Actual or estimated borrowing capacity as
determined by the insurer $ 93,455,556
2. Prior Year-End
Total
(@) Membership Stock — Class A $
(b) Membership Stock — Class B 4,205,500
(c) Activity Stock
(d) Excess Stock
(e) Aggregate Total (a+b+c+d) $ 4,205,500
()  Actual or estimated borrowing capacity as
determined by the insurer $ 93,455,556
b.  Membership Stock (Class A and B) Eligible and Not Eligible for Redemption
1 2 Eligible for Redemption
3 4 5 6
Current Year
Membership Total Not Eligible for Lessthan |6 Months to Less| 1to Less Than
Stock (2+3+4+5+6) Redemption 6 Months Than 1 Year 3 Years 3105 Years
1. Class A $ $ $ $ $ $
2. ClassB $ 4205500 |$ 4205500 |$ $ $ $
(3) Collateral Pledged to FHLB
a.  Amount Pledged as of Reporting Date (Current Year0
1 2 3
Fair Value Carrying Value Aggregate Total Borrowing
Current Year Total Collateral Pledged $ 55,435,197 |$ 53,234,276 |$ 50,000,000
Prior Year Total Collateral Pledged $ 60,655,363 |$ 58,424,486 |$ 50,000,000
b.  Maximum Amount Pledged During Year
1 2 3
Amount Borrowed at Time
Fair Value Carrying Value of Maximum Collateral
Current Year Total Collateral Pledged $ 60,251,249 |$ 58,277,573 |$ 50,000,000
Prior Year Total Collateral Pledged $ 84,244,152 |$ 81,208,373 |$ 75,000,000
(4) Borrowing from FHLB
a.  Amount as of the Reporting Date
1. Current Year
1 2

Funding Agreements

Total Reserves Established
(@) Debt XXX
(b) Funding Agreements 50,000,000
(c) Other XXX
(d) Aggregate Total (a+b+c) 50,000,000
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2. Prior Year

1 2
Funding Agreements
Total Reserves Established
(a) Debt $ XXX
(b) Funding Agreements 50,000,000 |$
(c) Other XXX
(d) Aggregate Total (a+b+c) |$ 50,000,000 |$
b.  Maximum Amount During Reporting Period (Current Year)
Total
1. Debt
2. Funding Agreements 50,000,000
3. Other
4.  Aggregate Total (Lines 1+2+3) 50,000,000
c.  FHLB - Prepayment Obligations
Does the Company have Prepayment Obligations under the
Following Arrangements (YES/NO)
1. Debt N/A
2. Funding Agreements NO
3. Other N/A

Note 12 — Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans
Note 12, including 12A(4) is not applicable; BCN has no defined benefit plans.
Note 13 — Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations

9. The Continuing Appropriations Act of 2018, has suspended the assessment and collection of the annual fee for Section 9010 of the ACA for the calendar year 2019.

Therfore the special surplus balance will be zero for calendar year 2018. Changes in balances of special suruplus funds from the prior year are due to the reserve for the 2017
ACA Fee payable in 2018.

Note 14 - Liabilities, Contingencies and Assessments
No significant changes.
Note 15 - Leases
No significant changes.
Note 16 - Information about Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk
No significant changes.
Note 17 - Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
B. Transfer and Servicing of Financial Assets
(2) Servicing Assets and Servicing Liabilities
Not Applicable.
(4) Securitizations, Asset-Based Financing Arrangements and Similar Transfers Accounted for as Sales
Not Applicable.
C. Wash Sales

BCN had no wash sales for the 2nd Quarter of 2018.

Note 18 — Gain or Loss to the Reporting Entity from Uninsured Plans and the Portion of Partially Insured Plans
A ASO Plans
Not applicable.

B. ASC Plans

As a result of a recent change in the Michigan Insurance Code, HMOs are permitted to directly contract with groups to administer Self-Funded group health plans.
BCN as the sole shareholder of BCN Service Company received Non-disapproval on November 2, 2017 from the State of Michigan Department of Insurance and
Financial Services to receive all Administrative Service Contracts ("ASCs") and all other asset and liabilities related to such ASCs from BCN Service Company.
This transition was effective on January 1, 2018.
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The gain from operations from Administrative Services Contract (ASC) uninsured plans and he uninsured portion of partially insured plans was as follows during

2018:
ASC Uninsured Portion of Total
Uninsured Plans Partially Insured Plans ASC
a.  Gross reimbursement for medical cost incurred $ 400,909,132 |$ $ 400,909,132
Gross administrative fees accrued 24,146,234 24,146,234
Other income or expenses (including interest paid to or received
from plans)
Gross expenses incurred (claims and administrative) 428,985,041 428,985,041
Total net gain or loss from operations $ (3,929,675) |$ $ (3,929,675)
C. Medicare or Similarly Structured Cost Based Reimbursement Contract
No significant changes.
Note 19 — Direct Premium Written/Produced by Managing General Agents/Third Party Administrators
No significant changes.
Note 20 - Fair Value Measurements
A Fair Value Measurements
(1) Fair Value Measurements at Reporting Date
Net Asset Value
(NAV) Included in
Level 1 Level 2 Level 3 Total Level 2
Assets at Fair Value
Common Stocks $ $ $ $ $
Industrial and miscellaneous $ 218,143,760 |$ $ $ 218,143,760 |$
Mutual funds $ 800,396 |$ $ $ 800,396 |$
Cash Equivalents $ $ $ $ $
Exempt money market mutual funds $ 21,421,005 |$ $ $ 21,421,005 |$
Other money market mutual funds $ 157,082,560 |$ $ $ 157,082,560 |$
Total § 397447721 % $ $ 397447721 |$
Liabilities at Fair Value
Not applicable. $ $ $ $ $
Total $ $ $ $ $
(2) Fair Value Measurements in (Level 3) of the Fair Value Hierarchy
Not applicable.
(3) Policies when Transfers Between Levels are Recognized
Not applicable.
(4) Description of Valuation Techniques and Inputs Used in Fair Value Measurement
Certain assets and liabilities of BCN are measured and reported: (a) at amortized cost, (b) at values using the adjusted audited GAAP equity method, or (c) at
values that approximate fair value due to their liquid or short-term nature.
(5) Derivative Assets and Liabilities
Not applicable.
B. Other Fair Value Information
Not applicable.
C. Fair Value of Financial Instruments
Net Asset Value
Aggregate Fair Not Practicable | (NAV) Included
Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) (Carrying Value) in Level 2
Bonds: $ $ $ $ $ $
Special Revenue and
assessment $ 254,299,691 |$ 260,050,122 |$ $ 254,299,691 |$ $ $
Industrial and miscellaneous $ 709,618,809 |$ 716,872,392 |$ $ 709,618,809 |$ $ $
U.S. government $ 229,636,008 |$ 233,028,892 |$ § 229,636,008 |$ $ $
Hybrid $ 914,371 |$ 914,371 |$ $ 914,371 |$ $ $
Other governments $ 4,348,117 |$ 4,491,705 |$ $ 4348117 |$ $ $
Total Bonds $1,198,816,996 |$ 1,215,357,482 |$ $1,198,816,996 |$ $ $
$ $ $ $ $ $ $
Common Stocks $ $ $ $ $ $ $
Industrial and miscellaneous $ 218,143,760 |$ 218,143,760 |$ 218,143,760 |$ $ $ $
Mutual funds $ 800,396 |$ 800,396 |$ 800,396 |$ $ $ $
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D.

Net Asset Value
Aggregate Fair Not Practicable | (NAV) Included
Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) (Carrying Value) in Level 2
Total Common Stocks $ 218,944,156 |$ 218,944,156 |$ 218,944,156 |$ $ $ $
$ $ $ $ $ $ $
Cash Equivalents & Short Term
Investments $ $ $ $ $ $ $
Industrial and miscellaneous $ 610,330,774 |$ 610,716,531 |$ $ 610,330,774 |$ $ $
Exempt money market mutual
funds $§ 21,421,005 [$ 21421,005|§ 21,421,005 |$ $ $ $
Other money market mutual
funds $ 157,082,560 |$ 157,082,560 |§ 157,082,560 |$ $ $ $
Total Cash Equivalents & Short
Term $ 788,834,339 |§ 789,220,096 |$ 178,503,565 |$ 610,330,774 |$ $ $

Not Practicable to Estimate Fair Value

Not applicable.

Note 21 — Other Items

C.

Other disclosures

On March 29, 2018, BCN made a contribution of $85,000,000 to the Michigan Health Endowment Fund to fulfill BCN’s mission to promote the health and financial
peace of mind for its members concerning quality affordable health care and service; and to support programs that back health and welfare activities in Michigan

communities which includes benefitting the health and wellness of Michigan’s children and seniors. This contribution is reflected in the Statement of Revenue and
Expenses as a part of general administrative expenses.

Note 22 — Events Subsequent

Management has evaluated all events subsequent to the Statement of Admitted Assets, Liabilities, and Surplus date of June 30, 2018, through the date of its
Quarterly Statement filed on August 14, 2018.

Type | - Recognized Subsequent Events:

Management has determined that there are no Type | subsequent events that require disclosure under SSAP No. 9.

Type Il - Non-Recognized Subsequent Events:

On July 1, 2018, Blue Care of Michigan, Inc., a wholly owned subsidiary of Blue Care Network of Michigan's parent, Blue Cross Blue Shield of Michigan, merged
with and into Blue Care Network of Michigan. The purpose of the merger was to streamline the organization and to simplify the legal structure. The merger will
follow the accounting guidance in SSAP No. 68, Business Combinations and Goodwill.

Blue Care Network of Michigan requested and received from the Michigan Department of Attorney General a non-objection response related to the proposed
merger of BCN Service Company, a wholly owned subsidiary of BCN, into Blue Care Network of Michigan. This merger is expected to occur during 2018. The
purpose of the merger is to streamline the organization and simplify the legal structure. The merger will follow the accounting guidance in SSAP No. 68. Business
Combinations and Goodwill.

Note 23 - Reinsurance

No significant changes.

Note 24 — Retrospectively Rated Contracts and Contracts Subject to Redetermination

E.

Risk Sharing Provisions of the Affordable Care Act

(1)

()

Did the reporting entity write accident and health insurance premium which is subject to the Affordable Care Act

risk sharing provisions Yes[X] Nof[ ]
Impact of Risk Sharing Provisions of the Affordable Care Act on admitted assets, liabilities and revenue for the current year:
a.  Permanent ACA Risk Adjustment Program AMOUNT
Assets

1. Premium adjustments receivable due to ACA Risk Adjustment (including high risk pool payments) $
Liabilities

2. Risk adjustment user fees payable for ACA Risk Adjustment $ 478,544

3. Premium adjustments payable due to ACA Risk Adjustment (including high risk pool payments) $ 87,487,180
Operations (Revenue & Expenses)

4. Reported as revenue in premium for accident and health contracts (written/collected) due to ACA Risk

Adjustment $ (39,260,720)

5. Reported in expenses as ACA Risk Adjustment user fees (incurred/paid) $ 166,480
b.  Transitional ACA Reinsurance Program | AMOUNT
Assets

1. Amounts recoverable for claims paid due to ACA Reinsurance $ 94,211

2. Amounts recoverable for claims unpaid due to ACA Reinsurance (contra liability) $

3. Amounts receivable relating to uninsured plans for contributions for ACA Reinsurance $
Liabilities

4. Liabilities for contributions payable due to ACA Reinsurance - not reported as ceded premium $

5. Ceded reinsurance premiums payable due to ACA Reinsurance $

6. Liabilities for amounts held under uninsured plans contributions for ACA Reinsurance $
Operations (Revenue & Expenses)
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b.  Transitional ACA Reinsurance Program AMOUNT
7. Ceded reinsurance premiums due to ACA Reinsurance $
8.  Reinsurance recoveries (income statement) due to ACA Reinsurance payments or expected payments $
9. ACA Reinsurance contributions — not reported as ceded premium $
c.  Temporary ACA Risk Corridors Program | AMOUNT
Assets
1. Accrued retrospective premium due to ACA Risk Corridors |$
Liabilities
3. Reserve for rate credits or policy experience rating refunds due to ACA Risk Corridors |$
Operations (Revenue & Expenses)
3.  Effect of ACA Risk Corridors on net premium income (paid/received) $
4.  Effect of ACA Risk Corridors on change in reserves for rate credits $

(3) Roll forward of prior year ACA Risk Sharing Provisions for the following asset (gross of any nonadmission) and liability balances along with the reasons for
adjustments to prior year balance:

Unsettled Balances
Differences Adjustments Ref as of the Reporting Date

Accrued During Received or Paid as of
the Prior Year on the Current Year on Prior Year Prior Year Cumulative Cumulative
Business Written Business Written Accrued Less | Accrued Less Balance from Balance from

Before Dec. 31 of Before Dec. 31 of Payments (Col. | Payments (Col. | To Prior Year | To Prior Year Prior Years Prior Years
the Prior Year the Prior Year 1-3) 2-4) Balances Balances (Col. 1-3+7) (Col. 2-4+8)

1 2 3 4 5 6 7 8 0 10

Receivable (Payable) Receivable (Payable) Receivable (Payable) Receivable (Payable) Receivable (Payable)

a. Permanent ACA
Risk Adjustment
Program
1. Premium
adjustments
receivable
(including high risk
pool payments)

2. Premium
adjustments
(payable)
(including high risk
pool payments) 48,233,940 48,233,940 B 48,233,940
3. Subtotal ACA
Permanent Risk
Adjustment
Program $ $ 48,233,940

b. Transitional ACA
Reinsurance
Program
1. Amounts
recoverable for
claims paid § 3279676 |$ § 3185465 |$ $ 94211 |$ $ $ C|$ 94,211 |$
2. Amounts
recoverable for
claims unpaid
(contra liability) D
3. Amounts
receivable relating
to uninsured plans E
4. Liabilities for
contributions
payable due to
ACA Reinsurance
- not reported as
ceded premiums F
5. Ceded
reinsurance
premiums payable G
6. Liability for
amounts held
under uninsured
plans H
7. Subtotal ACA
Transitional
Reinsurance
Program § 3279676 |$ § 3185465 |$ $ 94,211 |$ $ $ $ 94,211 |$

[ Temporary ACA
Risk Corridors
Program
1. Accrued
retrospective
premium $ 161,333 |$ $ 150,308 |$ $ 11,025 |$ $ $ I [$ 11,025 |$
2. Reserve for rate
credits or policy
experience rating
refunds J
3. Subtotal ACA
Risk Corridors
Program $ 161,333 |$ $ 150,308 |$ $ 11,025 |$ $ $ $ 11,025 |$

d. Total for ACA Risk
Sharing Provisions |$§ 3,441,009 |$ 48,233,940 |§ 3,335,773 |$ $ 105,236 |$ 48,233,940

Explanations of Adjustments
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©*»
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§ 48,233,940
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$ 105,236 |§ 48,233,940
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G.
H.
l.
J.
(4) Roll-Forward of Risk Corridors Asset and Liability Balances by Program Benefit Year
Unsettled Balances
Differences Adjustments as of the Reporting Date
Received or Paid as of
Accrued| During the Current Year on Prior Year Prior Year Cumulative Cumulative
the Prior Year|on Business Business Written Accrued Less | Accrued Less Balance from Balance from
Written| Before Before Dec. 31 of Payments Payments To Prior Year To Prior Year Prior Years Prior Years
Dec. 31 of the| Prior Year the Prior Year (Col. 1-3) (Col. 2-4) Balances Balances (Col. 1-3+7) (Col. 2-4+8)
1 2 3 4 5 6 7 8 9 10
Receivable (Payable) Receivable (Payable) Receivable (Payable) Receivable (Payable) Receivable (Payable)
a. 2014
1. Accrued
retrospective
premium $ 161,333 |$ $ 150,308 [$ $ 11,025 |$ $ $ A S 11,025 |$
2. Reserve for rate
credits for policy
experience rating
refunds $ $ $ $ $ $ $ $ B [$ $
b. 2015
1. Accrued
retrospective
premium $ $ $ $ $ $ $ $ Cc|$ $
2. Reserve for rate
credits for policy
experience rating
refunds $ $ $ $ $ $ $ $ D |$ $
c. 2016
1. Accrued
retrospective
premium $ $ $ $ $ $ $ $ E|$ $
2. Reserve for rate
credits or policy
experience rating
refunds $ $ $ $ $ $ $ $ FI$ $
d. Total for Risk
Corridors $ 161,333 [$ $ 150,308 |$ $ 11,025 |$ $ $ $ 11,025 |$
A
B.
C.
D.
E.
F.
24E(4)d (Columns 1 through 10) should equal 24E(3)c3 (Column 1 through 10 respectively)
(5) ACA Risk Corridors Receivable as of Reporting Date
1 2 3 4 5 5
Estimated Amount|  Non-Accrued Asset Balance
to be Filed or Final Amounts for (Gross of
Risk Corridors Program | Amount Filed with |  Impairment or | Amounts Received | Non-Admissions) Non-Admitted | Net Admitted Asset
Year CMS Other Reasons from CMS (1-2-3) Amount (4-5)
a. 2014 $ 17,193,569 |$ 14,303,403 |$ 2,879,141 |$ 11,025 |$ 11,025 |$
b. 2015 4,154,148 4,154,148
c. 2016 20,617,732 20,617,732
d.  Total (atb+c) $ 41,965,449 |$ 39,075,283 [$ 2,879,141 |$ 11,025 |$ 11,025 |$

24E(5)d (Column 4) should equal 24E(3)c1 (Column 9)

24E(5)d (Column 6) should equal 24E(2)c1

Note 25 — Change in Incurred Losses and Loss Adjustment Expenses

A

Change in Incurred Losses and Loss Adjustment Expenses

Liabilities for unpaid claims and claims adjustment expenses as of December 31, 2017 were $336,859,118. As of June 30, 2018, $292,156,120 has
been paid for incurred claims and claims adjustment expenses attributable to insured events of prior years. Liabilities for unpaid claims and claims
adjustment expenses remaining for prior years are now estimated to be $20,381,585 as a result of a re-estimation of unpaid claims and unpaid claims
adjustment expenses on all lines of business. Therefore, there has been a $24,321,413 favorable prior year development based on the analysis of
recent loss development trends from December 31, 2017 to June 30, 2018.

Not Applicable.

Note 26 — Intercompany Pooling Arrangements

No significant changes.

Note 27 - Structured

Settlements

Not Applicable for Health Companies.

Note 28 — Health Care Receivables

No significant changes.

Information about Significant Changes in Methodologies and Assumptions
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NOTES TO FINANCIAL STATEMENTS

Note 29 - Participating Policies

No significant changes.

Note 30 — Premium Deficiency Reserves

No significant changes.

Note 31 - Anticipated Salvage and Subrogation

Not Applicable.
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1.2
2.1

22
3.1

3.2
3.3

34
35
41
42

6.1
6.2

6.3

6.4

6.5

6.6
71

7.2

8.1
8.2

8.3
8.4

9.1

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,
as required by the Model Act? Yes[ ] No[X]
If yes, has the report been filed with the domiciliary state? Yes[ ] NoJ[ ]

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[ ] No[X]

If yes, date of change:

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] Nol[ ]
If yes, complete Schedule Y, Parts 1 and 1A.

Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[X] Nol[ ]
If the response to 3.2 is yes, provide a brief description of those changes.

AmeriHealth Caritas Health Plan added a new subsidiary, AmeriHealth New Hampshire, Inc..
Is the reporting entity publicly traded or a member of a publicly traded group? Yes[ ] No[X]

If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group.

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]

If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.

1 2 3
NAIC
Company | State of
Name of Entity Code Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[ ] No[X] NA[]

State as of what date the latest financial examination of the reporting entity was made or is being made. 1213112017

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date should be
the date of the examined balance sheet and not the date the report was completed or released. 12/31/2013

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 06/15/2015

By what department or departments?

Michigan Department of Insurance and Financial Services

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[ ] No[ ] NA[X]

Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NAI[X]

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]

If response to 8.1 is yes, please identify the name of the bank holding company.

Is the company affiliated with one or more banks, thrifts or securities firms? Yes[ ] No[X]

If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB OCC | FDIC | SEC

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar

functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] Nol[ ]
(@) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;

(b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

(c)  Compliance with applicable governmental laws, rules and regulations;

(d)  The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

(e)  Accountability for adherence to the code.

9.11 Ifthe response to 9.1 is No, please explain:

9.2

Has the code of ethics for senior managers been amended? Yes[ ] No[X]

9.21 Ifthe response to 9.2 is Yes, provide information related to amendment(s).

9.3

Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]

9.31 If the response to 9.3 is Yes, provide the nature of any waiver(s).
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10.1
10.2

1.1

1.2

13.
14.1

15.1
15.2

16.1
16.2
16.3
17.

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 11,831,491
INVESTMENT
Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[X] Nof[ ]

If yes, give full and complete information relating thereto:

Pledged as collateral to FHLB — (Fair Value $55.435.197, Statement Value $53,234.276). On deposit with States - (Market Value $1.000,000, Statement Value $1,000,000).

Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 0
Amount of real estate and mortgages held in short-term investments: $ 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] Nol[ ]

14.2 If yes, please complete the following:

1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value

14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 16,236,135 16,257,463
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 0 0
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 16,236,135 $ 16,257,463
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] No[ ]
If no, attach a description with this statement.
For the reporting entity's security lending program, state the amount of the following as of current statement date:
Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
Total payable for securities lending reported on the liability page: $ 0

Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's

offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a

custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing

of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] Nol[ ]

17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1 2
Name of Custodian(s) Custodian Address
State Street Bank and Trust Company 801 Pennsylvania, Kansas City, MO 64105
Fidelity Investments Institutional Operations Co. 100 Magellan Way KW2B Covington, KY 41015
Federal Home Loan Bank of Indianapolis 8250 Woodfield Crossing Blvd. Indianapolis, IN 46240

17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:

1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]

17.4 If yes, give full and complete information relating thereto:

1 2 3 4
Date of
Old Custodian New Custodian Change Reason

17.5 Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to make investment decisions on behalf
of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as such ["...that have access to the investment accounts”, "handle

securities"].
1 2
Name of Firm or Individual Affiliation
Blue Cross Blue Shield of Michigan A
Loomis Sayles 9]
Los Angeles Capital Management and Equity Research, Inc. U
17.5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")
manage more than 10% of the reporting entity's assets? Yes[ ] No[X]
17.5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's assets? Yes[ ] No[X]
17.6 For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.
1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
Blue Cross Blue Shield of Michigan
105377 Loomis Sayles 04-3200030 SEC NO
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
119033 Los Angeles Capital Management and | 549300DZCL1LRBNVU327 SEC NO
Equity Research, Inc.
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] Nol[ ]

18.2 If no, list exceptions:

19. By self-designating 5*Gl securities, the reporting entity is certifying the following elements for each self-designated 5*Gl security:
a.  Documentation necessary to permit a full credit analysis of the security does not exist.
b.  Issuer or obligor is current on all contracted interest and principal payments.
c.  Theinsurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated 5*Gl securities? Yes[ ] No[X]
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GENERAL INTERROGATORIES (continued)
PART 2 - HEALTH

1. Operating Percentages:
1.1 A&H loss percent ......
1.2 A&H cost containment percent
1.3 A&H expense percent excluding COSt CONTAINMENT EXPENSES .........cvuururrererrererreietesesseessseesseessssseesessesssessessesssesseesssssesssessessesssessessasssessessasssssssssssessessasssessessssasssnssnses

2.1 Do you act as a custodian for health SAVINGS GCCOUNES? ..........cccvviuiiiieiieiiceicee ettt bbbttt ettt bt et es et bbb st s st b e Yes[ |
2.2 Ifyes, please provide the amount of custodial funds held as of the reporting date.
2.3 Do you act as an administrator for health savings accounts? ..... Yes[ |
2.4 |If yes, please provide the amount of funds administered as of the reporting date.
3. Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two States?.........c.coevervvvveevceriecceeceee e Yes[ ]
3.1 Ifno, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the

state of dOMICIE OF the TEPOMING ENLY?......... ettt ettt ee st E 888888 E b s et Yes[ ]

Q12
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SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7 8 9
Effective Date
NAIC Type of Certified of Certified
Company Effective Domiciliary | Reinsurance Type of Reinsurer Rating|  Reinsurer
Code 1D Number Date Name of Reinsurer Jurisdiction|  Ceded Reinsurer (1 through 6) Rating

NONE
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SCHEDULE T - PREMIUMS AND OTHER CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

State, Etc.

Active
Status

Direct Business Only

2

Accident
and Health
Premiums

3

Medicare
Title XVIII

4

Medicaid
Title XIX

5
Federal
Employees
Health Benefits
Program
Premiums

6
Life and
Annuity
Premiums and
Other
Considerations

Property/
Casualty
Premiums

Total
Columns
2 through 7

Deposit-Type
Contracts

© NSO W=

DO T OT OO DR RS DDA A D DD GWWWWWWWWWRNNININNNRNRDNDN S 2 a3 a2 a
C©oONDARXN 2O O000NDDARON 2O O000NDDAROND =20 000N REWON =0 ©00NDRWND = O

61.

Alabama...
Alaska..

Arizona.....
Arkansas..
California..
Colorado..

Connecticut...........

Delaware

District of Columbia
Florida........cccvvvnens
Georgia.......couerenne
Hawaii.........ccevnee.

Kentucky...............
Louisiana..............

Maryland...............
Massachusetts......

Michigan...............
Minnesota.............
Mississippi............
Missouri................

Montana................

Nebraska
Nevada........
New Hampshire...
New Jersey......
New Mexico.
New York.....
North Carolina..
North Dakota....

Vermont...............

Virginia........ccoove..
Washington...........

West Virginia....
Wisconsin

Wyoming...............

American Samoa..
Puerto Rico...........
U.S. Virgin Islands

Northern Mariana Islands.............

Canada.........c......
Aggregate Other al
Subtotal....

Reporting entity contributions for
Employee Benefit Plans...
Total (Direct Business)

lien..

i 1,243,615

............ 1,243,615 |..

.| .1,552,478,289

....509,410,091

...... 57,784,622

..... 2,119,673,002

DETAILS OF WRITE-INS

58001.
58002.
58003.
58998.

58999.

Summary of remaining write-ins
for line 58 from overflow page...........cccoevuevene

Total (Lines 58001
(Line 58 above)....

thru 58003 plus 58998)

(@)

Active Status Count

L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG........

E - Eligible - Reporting entities eligible or approved to write surplus lines in the state ...

Q14

R - Registered - Non-domiciled RRGs
Q - Qualified - Qualified or accredited reinsurer.

N - None of the above - Not allowed to write business in the state......................
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Blue Cross
+ Blue Shield
VAv . of Michigan
@ ®

SUBSIDIARY & AFFILIATE ORGANIZATION CHART

A nonprofit corporation and independent licensee
of the Blue Cross and Blue Shield Association

MUTUAL INSURANCE COMPANY
EIN: 38-2069753
NAIC 54291, Group 572

BLUE CROSS BLUE SHIELD OF MICHIGAN

ini i LifeSecure Holdings
Accident Fund Holdings, Inc. Aff'“'t‘,’ Services, LLC c tion’ g VYoodward
. | EIN: 26-4728075 orporation Straits Insurance
EIN: 27-0521030 . 20.
G =79 EIN: 20-1420821 Company
roup Group 572 EIN: 47-2221114
AZ NAIC 15649

Accident Fund Insurance

AF Global Capital, Ltd.
Company No. 09789424
United Kingdom

Blue Care Network
of Michigan
EIN: 38-2359234
NAIC 95610, Group 572

Blue Care of

NASCO Corporation

— EIN:58-1767730

LifeSecure Insurance
Company

Company of America

EIN: 75-0956156

EIN: 38-3207001
NAIC 10166
Group 572

Fundamental Agency, Inc.
EIN: 32-0550098

NAIC 77720, Group 572

Wi

Accident Fund General
Insurance Company
EIN: 20-3058200
NAIC 12304, Group 572

Accident Fund National
Insurance Company
EIN: 20-3058291
NAIC 12305 Group 572

CompWest Insurance Company
EIN: 20-1117107
NAIC 12177, Group 572
CA

Third Coast Insurance
Company
EIN: 36-4072992
NAIC 10713, Group 572
Wi

United Wisconsin Insurance
Company
EIN: 39-0941450
NAIC 29157, Group 572
Wi

Michigan Medicaid Holdings
Company
EIN: 45-3854611

BCS Financial
Corporation* Blue Cross Complete of

EIN: 36-4247278 Michigan LLC?
DE EIN: 47-2582248
NAIC 11557

1 See page 2 for affiliated companies.

2 Michigan Medicaid Holdings Company owns a 50% stake of Blue Cross Complete of
Michigan LLC. Remaining 50% stake is owned by AmeriHealth Caritas Health Plan.

3 A 99% stake of New Directions Behavioral Health is owned by NDBH Holding Company,
L.L.C. The remaining 1% stake is owned by Good Health HMO, Inc., a wholly owned
subsidiary of Blue Cross and Blue Shield of Kansas City.

4 See page 3 for affiliated companies.

5 BCBSM owns an 80% stake in LifeSecure Holdings Corporation with the remaining 20%
owned by BCS Financial.

BCN Service
Company
EIN: 38-3134881

Michigan, GA
Inc.
EIN: 38-2536979
NAIC 52037,Group 572
BMH LLC*

Blue Cross
Blue Shield of
Michigan Foundation

EIN: 38-2338506

BH Assets, LLC
EIN: 27-1038374
DE

— EIN:30-0703311

DE

EIN Properties LLC

—1 EIN:45-1259278

COBX CO.
EIN: 81-3438452

NDBH Holding
Company, L.L.C.
EIN: 45-1062167

MO

Visiant Holdings,
Inc.
EIN: 47-5653683

Tessellate Holdings,
LLC
EIN: 47-4522025
DE

New Directions
Behavioral Health,
LL.C:?

EIN: 43-1698690
MO

e4,LLC
EIN: 82-3783757
MO

ikaSystems
Corporation
EIN: 11-3738370
DE

Tessellate, LLC
EIN: 45-3742721
DE

e4 Health, Inc.
EIN: 45-3341045
DE

All entities that do not reflect a particular state name or abbreviation are domiciled in Michigan.
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Blue Cross
ey Blue Shield
' of Michigan

A nonprofit corporation and independent licensee
of the Blue Cross and Blue Shield Association

SUBSIDIARY & AFFILIATE ORGANIZATION CHART

BMH LLC1
DE limited liability company
EIN: 30-0703311

BMH SUBCO I LLC2

DE limited liability company

EIN: 38-3946080

——

Keystone Family Health Plan

PA general partnership
EIN: 23-2842344

BMH SUBCO Il LLC3
DE limited liability company
EIN: 80-0768643

AmeriHealth Caritas Services, LLC

DE limited liability company
EIN: 45-5415725

AmeriHealth Caritas Health Plan
PA general partnership
EIN: 23-2859523

AMHP Holdings Corp.
PA business corporation
EIN: 26-1144363

AmeriHealth Nebraska,
Inc.4

PerformRX IPA of New

NE business corporation
EIN: 45-3790685

NY limited liability company

York, LLC

EIN: 26-1809217

NAIC 14261

T's1O

K . . AmeriHealth AmeriHealth
A.me.rlHeaIth AmeriHealth Caritas Caritas Delaware, Caritas Texas, Inc.
Michigan, Inc. lowa, Inc. Inc. TX business
"é'(')rbl:;;?;: IA business DE business corporation
orp corporation corporation EIN: 82-1141687
EIN: 46-0906893 EIN: 47-3923267 EIN: 61-1847073
NAIC 15104 NAIC 15800 '

Select Health of
South Carolina, Inc.
SC business
corporation
EIN: 57-1032456
NAIC 95458

AmeriHealth Caritas
Indiana, LLC
IN business corporation
EIN: 20-4948091

PerformRx, LLC
PA limited liability company
EIN: 27-0863878

Blue Cross Complete of
Michigan LLC7
MI limited liability company
EIN: 47-2582248
NAIC 11557

Florida True Health,
Inc.s

EIN: 45-4088232
NAIC 14378

FL business corporation

AmeriHealth Caritas
Louisiana, Inc.
LA business corporation
EIN: 27-3575066
NAIC 14143

AmeriHealth Caritas
District of Columbia, Inc.
District of Columbia
business corporation
EIN: 46-1480213
NAIC 15088

Community Behavioral
Healthcare Network of
Pennsylvania, Inc.
PA business corporation
EIN: 25-1765391

PerformSpecialty, LLC
PA limited liability company
EIN: 61-1729412

Community Care of
Florida, LLCse
FL limited liability
corporation
EIN: 61-1720226

AmeriHealth New
Hampshire, Inc.
NH business corporation
EIN: 83-0987716

AmeriHealth Caritas New
Mexico, Inc.
NM business corporation
EIN: 61-1857768
NAIC TBD

1 Blue Cross Blue Shield of Michigan owns a 38.7% stake of BMH LLC.

2 BMH SUBCO | LLC owns a 50% stake of Keystone Family Health Plan and a 50% stake of AmeriHealth Caritas Health Plan.
3 BMH SUBCO Il LLC owns a 50% stake of Keystone Family Health Plan and a 50% stake of AmeriHealth Caritas Health Plan.

4 AmeriHealth Caritas Health Plan owns a 70% stake of AmeriHealth Nebraska, Inc.

5 AmeriHealth Caritas Health Plan owns a 50% stake of Florida True Health, Inc.

6 Florida True Health, Inc. owns a 51% stake of Community Care of Florida, LLC.

7 AmeriHealth Caritas Health Plan owns a 50% stake of Blue Cross Complete of Michigan LLC. Michigan Medicaid
Holdings owns the remaining 50% stake.

All entities that do not reflect a particular state name or abbreviation are domiciled in Michigan.

AmeriHealth Caritas
Kansas, Inc.
KS business corporation
EIN: 82-3313629
NAIC TBD

CBHNP Services, Inc.
PA business corporation
EIN: 26-0885397
NAIC 13630
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Blue Cross
At Blue Shield
Vav of Michigan

A nonprofit corporation and independent licensee
of the Blue Cross and Blue Shield Association

SUBSIDIARY & AFFILIATE ORGANIZATION CHART

BCS Financial Corporation 1
EIN: 36-4247278

DE
4 Ever Life BCS Insurance BCS Insurance BCS Financial 4 Ever Life BCS Re Inc. Ancilyze
Insurance Company Agency, Inc. Services International EIN: 32-0485937 Technologies
rO Company EIN: 36-6033921 EIN: 36-3120811 Corporation Limited VT LLC3
= EIN: 36-2149353 NAIC 38245 IL EIN: 36-4303124 EIN: (TBD) EIN: 37-1732732
o NAIC 80985 OH DE Bermuda DE
N IL
Plans’ Liability Ancilyze
Insurance Insurance
Company:2 Agency LLC
EIN: 36-3503382 EIN: 46-4945044
NAIC 26794 IL
OH

1 Blue Cross Blue Shield of Michigan owns 10.1% of BCS Financial Corporation

Accident Fund Insurance Company of America owns 3.56% of BCS Financial Corporation
2 BCS Financial Corporation owns a 6.64% of Plans’ Liability Insurance Company
3 BCS Financial Corporation owns 50% of Ancilyze Technologies LLC

All entities that do not reflect a particular state name or abbreviation are domiciled in Michigan
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SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 i

1 2 3 4 5 6 7 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Is an
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (Y/IN) *
Members
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 54291... | 38-2009753.. [ ...covrrierrins | cerrrerrieiriieeinns | e Insurance Company 17/ I UDP............. State of Michigan.........ccccoeeevirrniiinninnnns LEGAL..vieriririies vt [ | aees |\ S O
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... [27-0521030.. | ..eoverererrenes | erererrerereererens e Accident Fund Holdings, Inc..........ccccovvervenenneee Ml NIA. e Insurance Company Ownership......... ..100.000 |Insurance Company ~  |... R GV IO
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... [09789424..... | .coovvereerrnres [ cvrrieireinirenies [ e AF Global Capital, Ltd Accident Fund Holdings, Inc Ownership......... ..100.000 |Insurance Company  |... Neoooos [ e
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 10166... [38-3207001.. [ ..coevrrerrrerree | erreerereieireienn | e Accident Fund Insurance Company of America. |Ml............. IA.... Accident Fund Holdings, Inc Ownership......... ..100.000 |Insurance Company ~  |... Neoooe [
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... |26-4728075.. [ ...ocvrrreerrins | eerrrrreieirieieinns | cevvereeeisseieinnenns Affinity Services, LLC........ccoovvvrierriiriennens 17/ IS NIA.....cco..... Accident Fund Holdings, InC.........cccccocovveennen. Ownership......... ..100.000 |Insurance Company  |... |\ S O
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... [32-0550098.. | .......covorrueues | ermrerrerinrirerens [ e Fundamental Agency, INC..........ccccocuvvneincunine Wl NIA e Accident Fund Holdings, Inc...........ccccccovvunec. Ownership......... ..100.000 |Insurance Company |... Necoo | e
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 29157... [39-0941450.. | ...ooovovverirers | v [ United Wisconsin Insurance Company.............. Wl (A, Accident Fund Insurance Company of America| Ownership......... ..100.000 |Insurance Company |... Necoooe | e
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 12304... [20-3058200.. [ ...cevrrerrrerrren | cerrerrereieisninns | cereerereneessenssenns Accident Fund General Insurance Company..... |Ml............. A Accident Fund Insurance Company of America| Ownership......... ..100.000 |Insurance Company ~  |... |\ O O
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 12305... [20-3058291.. | ovovvviereeiries [ errereinieieieiiens | e Accident Fund National Insurance Company.... |ML............. A, Accident Fund Insurance Company of Americal Ownership......... ..100.000 |Insurance Company ~ |... N [
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 10713... [36-4072992.. | ...oevverereeree | e | eeeereeeeeeneieeneene Third Coast Insurance Company.............c..ee... |1 A Accident Fund Insurance Company of America Ownership......... ..100.000 |Insurance Company  |... |\ IS
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 121770 [ 20-1117107.. | e e | e CompWest Insurance Company...........c..c....... CA..cvvv. (A, Accident Fund Insurance Company of America| Ownership......... ..100.000 |Insurance Company |... Necoo | e
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... |20-1420821.. | ...cvererrreres [ evrrireireieienies [ e LifeSecure Holdings Corporation..................... AL NIA...ccon Insurance Company Ownership......... | ..... 80.000 (Insurance Company |... Yoo e
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 77720... | 75-0956156.. | ....cvovverrerriens | ererrerereireinies e LifeSecure Insurance Company..............cc........ Ml A LifeSecure Holdings Corporation.................... Ownership......... | ..... 80.000 |Insurance Company |... Neoooos e
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
0572 | Company 95610... |38-2359234.. | ....coovviiees | s | e Blue Care Network of Michigan...............ccc....... 17/ I RE......cc..... Insurance Company Ownership......... ..100.000 |Insurance Company  |... N [
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... [45-3854611.. | ....ovovverereres | cerererrerinrirenens | oo Michigan Medicaid Holdings Company............. Ml NIA. e Insurance Company Ownership......... ..100.000 |Insurance Company |... Yoo | oo
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Statement as of June 30, 2018 of the Blue Care Network of MiChigan

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 i

1 2 3 4 5 6 7 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Is an
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (Y/IN) *
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 11557... [47-2582248.. | ....oovvvvierrres | cevreirrieieissienns | e Blue Cross Complete of Michigan LLC............. 17— A Michigan Medicaid Holdings Company........... Ownership......... | ..... 50.000 (Insurance Company —  |... |\ TS O
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... [38-3134881.. | ...overerrrreres [ cvrererreienenies [ e BCN Service Company........c.ccovvvvereersrnnenns 17— [D1S J Blue Care Network of Michigan....................... Ownership......... ..100.000 |Insurance Company |... | SR PO
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
0572 | Company 52037... | 38-2536979.. [ ..oeeriierris | eerrrenieirieeiens | e Blue Care of Michigan, INC..........ccccouveriiennnns 17/ IS A, Insurance Company Ownership......... ..100.000 |Insurance Company ~ |... |\ S O
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross and Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... [38-2338506.. | .....cooererrrreres | erererrerirrirerens [ e Foundation Ml NIA e Blue Care of Michigan, Inc.........c.cccccoevvvnenneee Ownership......... ..100.000 |Insurance Company ~  |... Necooo | e
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
0572 | Company 15649... [47-2221114.. | oo | e | e Woodward Straits Insurance Company............. Ml A Insurance Company Ownership......... ..100.000 |Insurance Company ~ |... |\ TS O
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... |81-3438452.. | ...coveverrreres [ covrreierreieienens [ e COBX €Ot 17— NIA....cccooea Insurance Company Ownership......... ..100.000 |Insurance Company ~  |... ) U IO
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... |47-5653683.. [ ....ccerrrererrins | cerrrrrereirieeinns | cevrereisisseieinnenns Visiant Holdings, Inc COBX Co Ownership......... ..100.000 |Insurance Company  |... N [
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... [11-3738370.. | ..ceueeeeremeees | erereererienirerens [ ceeeireieeereeeneenens ikaSystems Corporation Visiant Holdings, Inc Ownership......... ..100.000 |Insurance Company ~  |... Necoooi | e
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... [58-1767730.. | ..cooverererreres | erererrerinrirerens [ crerirnieerererennen. NASCO Corporation Insurance Company Ownership........ | ..... 19.500 |Insurance Company — |... Necooo | e
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... |27-1038374.. | ...ovvrerrreres [ cvrereireienenies [ e BH Assets, LLC.......ccoovivrvereeieceseeeins DE........... NIA...ccoin Insurance Company Ownership......... | ..... 28.680 |Insurance Company — |... |\ O O
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... |45-1259278.. | ...ccvvrrierins | eerrrrrieiriieeinns | ceerereisisseieensenns EIN Properties LLC........cccocvevierrnireerieinins 17/ IS NIA.....cco.... Insurance Company Ownership......... | ..... 40.000 |Insurance Company |.. |\ S O
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... [47-4522025.. | .....covveremen | erererrerinrireniens e Tessellate Holdings, LLC .......c.ccoovviivriveinnenns DE............ NIA. e COBX CO.uovveerrieieieriseieieieesiseeseeninnens Ownership......... ..100.000 |Insurance Company |... Necoo | e
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... [45-3742721.. | coovvvereerrnees [ cvrrereirsinienies [ e Tessellate, LLC.......coovvvvvreeeieeeseeeens DE....cccoo... NIA...oo Tessellate Holdings, LLC.........cccorvrririerrennen Ownership......... ..100.000 |Insurance Company  |... Neoooos [ e
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... [45-1062167.. | .c.evvererrrenes | corrrenerreienenies [ e NDBH Holding Company, LLC...........ccccouevennee MO........... NIA...ccooin Insurance Company Ownership......... | ..... 10.000 |Insurance Company — |.. |\ TR PO
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... |43-1698690.. | ....ccvrrrrrerrrs | crrrrrrerririereinns | ceererersisseisensenas New Directions Behavioral Health, LLC............ MO........... NIA....ccoone. NDBH Holding Company, LLC............ccccovuune Ownership......... | .. 9.900 |Insurance Company  |.. |\ S O
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SCHEDULE 'Y
PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 1
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1 2 3 4 5 6 7 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Is an
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (Y/IN) *
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... |82-3783757.. | ceoeveveerrrnires [ cvrirereireinsenies [ e €4, LLC...ooiiesee e MO........... NIA...oon. New Directions Behavioral Health, LLC.......... Ownership......... | .o..... 9.900 |Insurance Company ~ |.. |\ TS O
Blue Cross Blue Shield of
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... [45-3341045.. | .ooovvrerrreries [ cvrenereieienies [ e ed Health, INC....c..covvvreicicceseeeees DE............ NIA....ccoonne. €4, LLC...oieesese s Ownership......... | ...... 9.900 |Insurance Company — |... |\ O O
Blue Cross Blue Shield of
Michigan Mutual Insurance
0572 | Company 00000... [30-0703311.. | ..eeoeeeeereeeens | eeereererreesseeees [ eeeesneeseeseeeseeeens BMH LLC....oieieeieieieeieiseise e IBC MH LLC.....ociierieeeieieeieeeseieiieeiseieenas Ownership........ | ..... 38.740 |BCBSM and IBC MH LLC........cccocuveeerrieneraes | e Necoee | e
00000... [38-3948080.. | ....eveerrrerrens | rrereererrnerreerees [ eereerseeseeneesesseeens BMH SUBCO | LLC BMH LLC Ownership......... | ..... 38.740 |BCBSM and IBC MH LLC O [\ ISP IO
..100000... | 80-0768643.. .. |BMH SUBCO Il LLC ..|BMHLLC... ..| Ownership......... | ..... 38.740 |BCBSM and IBC MH LLC........cccocuvevvrrrererans | e N
..100000... [45-5415725.. ... | AmeriHealth Caritas Services, LLC.. . |BMHLLC........... .. | Ownership......... | ..... 38.740 |BCBSM and IBC MH LLC........cccocvveeccieens | e N
..100000... | 23-2859523.. . | AmeriHealth Caritas Health Plan. . ..|BMH SUBCO | LLC .. | Ownership......... | «.... 19.370 [BCBSM and IBC MH LLC........cccvevrevvrinircrins | e N
00000... |23-2859523.. AmeriHealth Caritas Health Plan..............c....... BMH SUBCO Il LLC Ownership........ | ..... 19.370 [BCBSM and IBC MH LLC........covvurevvrrircres | o N
14143... | 27-3575066.. AmeriHealth Caritas Louisiana, Inc................... LA e AMHP Holdings Corp Ownership......... | ..... 38.740 [BCBSM and IBC MHLLC........ccccocovvvrrrvirerens | vrene |\ TS O
95458... |57-1032456.. Select Health of South Carolina, Inc................. SC.cvin AMHP Holdings Corp Ownership........ | ..... 38.740 |BCBSM and IBC MH LLC........cccocvevvrrrrrrans | e Necoo | e
00000... [20-4948091.. AmeriHealth Caritas Indiana, LLC..........cc.ccc..... N AmeriHealth Caritas Health Plan Ownership........ | ..... 38.740 |BCBSM and IBC MH LLC........cccocveverrrrrrens | e Necoooe | e
..[15800... | 47-3923267 .. . | AmeriHealth Caritas lowa, Inc. LA AL .. |AMHP Holdings Corp ..| Ownership......... | ... 38.740 [BCBSM and IBC MHLLC........cccovvvvvrerninnens | e N
00000... | 26-1809217.. Perform RX IPA of New York, LLC................... NY...co..... NIA.............. AmeriHealth Caritas Health Plan Ownership......... | ..... 38.740 |BCBSM and IBC MH LLC.........ccccvvevereveeeen | e |\ SO I
...................................................... 00000... | 26-1144363.. AMHP Holdings Corp.......c.cccoeevvereiecvresnneenens | PAcceee |NIAL............. | AmeriHealth Caritas Health Plan.................... |Ownership......... | .....38.740 |BCBSM and IBC MH LLC N [
Community Behavioral Healthcare Network of
........ 00000... | 25-1765391.. Pennsylvania, Inc. PA.......... INIA............... |[AMHP Holdings Corp Ownership......... | .....38.740 |BCBSM and IBC MH LLC N [
Community Behavioral Healthcare Network of
13630... | 26-0885397.. CBHNP Services, INC......oovovvvvvvrveiiiiieieeins Pennsylvania, Inc. Ownership BCBSM and IBC MH LLC........ccceueeeeciecen | e [\ SO
14378... |45-4088232.. Florida True Health, INC........c.cccovvvvvverrrin AmeriHealth Caritas Health Plan Ownership BCBSM and IBC MH LLC........cccoeuveveieceeen | e N
..100000... | 61-1847073.. ... | AmeriHealth Caritas Delaware, Inc.. .. |AMHP Holdings Corp............ ..| Ownership.. BCBSM and IBC MH LLC.......cccooovvevreirieiens | vevee N
..100000... {61-1720226.. ....| Community Care of Florida, LLC.. .. | Florida True Health, Inc. .. | Ownership.. BCBSM and IBC MH LLC........cccoeveveveveeeeen | e N
.115088... |46-1482013.. . | AmeriHealth District of Columbia, Inc.. . . | AMHP Holdings Corp..... ..| Ownership.. BCBSM and IBC MH LLC.......cccooovverririnicns | e N
15104... |46-0906893.. AmeriHealth Michigan, INC.........cccocvvvrcunerninne AMHP Holdings Corp Ownership BCBSM and IBC MH LLC.......cccovvvevrercrirens | e N
00000... |82-1141687.. AmeriHealth Caritas Texas, INC........c.cccocvvurenee AMHP Holdings Corp Ownership BCBSM and IBC MH LLC........cccoevveveninirens | e N
..|14261... |45-3790685.. . | AmeriHealth Nebraska, Inc.......... .. | AmeriHealth Caritas Health Plan... . | Ownership.. BCBSM and IBC MH LLC.........cccceveveeeecens | e N
..100000... |82-3313629.. . | AmeriHealth Caritas Kansas, Inc. .. | AMHP Holdings Corp. ..| Ownership.. BCBSM and IBC MH LLC.........ccccovieeriiens | e N
..100000... |61-1857768.. . | AmeriHealth Caritas New Mexico. . . | AMHP Holdings Corp. ..| Ownership.. BCBSM and IBC MH LLC........cccccoviveveriinns | e N
00000... |83-0987716.. AmeriHealth New Hampshire, Inc..................... AMHP Holdings Corp Ownership BCBSM and IBC MHLLC.......c.cocoevvevvmrereriens | e |\ O O
00000... | 27-0863878.. | ..ccevererereens [ eerererireririreeenes | PerformRx, LLC AmeriHealth Caritas Health Plan.................... Ownership BCBSM and IBC MH LLC........cccoeuevevecceces | e [\ S
00000... [B1-1729412.. | coovoeverrreies [ cvrriereieieiees [ e PerformSpecialty, LLC PerformRX, LLC.......coovevirieeieeeeeceennes Ownership BCBSM and IBC MH LLC IO Neoooos [ e
00000... |23-2842344.. Keystone Family Health Plan BMH SUBCO | LLC Ownership BCBSM and IBC MH LLC [ |\ TS O
..100000... | 23-2842344.. ... | Keystone Family Health Plan . I ..|BMH SUBCO Il LLC . | Ownership.. BCBSM and IBC MH LLC........ccoovereirrerrireins | e N
11657... [47-2582248.. | ..o | e | e Blue Cross Complete of Michigan LLC............. Ml A, AmeriHealth Caritas Health Plan Ownership BCBSM and IBC MH LLC.... O Necooo | e
BCBSM and Accident Fund Insurance Blue Cross Blue Shield of Michigan Mutual
...................................................... 00000... [36-4247278.. | .......covoveuveree | cervreererrerenrcns | coveeneiecereennnenee. | BCS Financial Corporation..........c.ccoocvceevieneee | DE.cceeees [NIALL........... | Company of America Ownership......... | .....13.070 | Insurance Company N [

Blue Cross Blue Shield of Michigan Mutual
...................................................... 80985... |36-2149353.. | ...coocvrvvvvveres | coveerreinieiienes | evevveneinnenenne. |4 Ever Life Insurance Company........coocevcevveees | Ibcevicnces | IAn.....e.... | BCS Financial Corporation..............ccceeeneeee. | OWnership......... | .....13.070 | Insurance Company N [
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SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 i

1 2 3 4 5 6 7 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Is an
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (Y/IN) *
Blue Cross Blue Shield of Michigan Mutual
...................................................... 38245... | 36-6033921.. | ..eervrrreereens | cervereireirireireins | vereeneineienene.. | BCS Insurance Company........cooceeveeevereneenes | OHucciceeo [ IA........c..... | BCS Financial Corporation..............ccoceneeeeee. |Ownership......... | .....13.070 | Insurance Company N [
Blue Cross Blue Shield of Michigan Mutual
...................................................... 26794... | 36-3503382.. | ...cvvvevveeees [ cvereereireieireines [ cveeseneneens. | Plans' Liability Insurance Company.................. |OH............ | IA................. |BCBSM and BCS Insurance Company........... |Management..... |................. | Insurance Company N [
Blue Cross Blue Shield of Michigan Mutual
...................................................... 00000... [36-3120811.. | ...cvvevvevveeres [cvererreireivereines [ cvevereerennenenne. | BCS InsUrance Agency, InC.......c.ocoveecveeviveeens | I | NIALL............ | BCS Financial Corporation................cccoeeneee. | OWnership......... | .....13.070 | Insurance Company N [
Blue Cross Blue Shield of Michigan Mutual
...................................................... 00000... |36-4303124.. | ...covvvrerivres [ eovrereiseeiienns [ ceveenseneiennennennn. | BCS Financial Services Corporation................. | DE............ |[NIA............... | BCS Financial Corporation.................ccc......... |Ownership......... | .....13.070 | Insurance Company N [
Blue Cross Blue Shield of Michigan Mutual
...................................................... 00000... [.rereerererirrereis | rerrereerineiene | cererererinninenens [ cvernnneneenennene | 4 Ever Life International Limited............ccccceee. |BMU......... [lA................. | BCS Financial Corporation.............cccccccceeeee. | Ownership......... | .....13.070 | Insurance Company N [
Blue Cross Blue Shield of Michigan Mutual
........ 00000... [32-0485937.. | .....coovvererreree | cerrrernerrerrenens [ cevrrerreriennene. | BCS R INC BCS Financial Corporation.................ccc..c...... |Ownership......... | .....13.070 |Insurance Company N [
Blue Cross Blue Shield of Michigan Mutual
...................................................... 00000... |37-1732732.. | ccevveereereeenes [ eoveeereireivereines [ ceveeerenennenenne. | ANCIlyze Technologies LLC...........ccocovvvvcvnenee | DE.eoe | NIALL.............. | BCS Financial Corporation.................cccoeeeeee. | OWnership......... | .......6.535 | Insurance Company N [
Blue Cross Blue Shield of Michigan Mutual
...................................................... 00000... |46-4945044.. | ......covvvvcvnes [ covrerenierenes [ covevrenenenene. | ANCIlyze Insurance Agency LLC..........ccoocoveveee | Il | NIALL............. | AnCilyze Technologies LLC..............c.ccccoee.ee. | OWnership......... | .......6.535 | Insurance Company N [
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SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code
will be printed below. If the supplement is required of your company but is not being filed for whatever reason, enter SEE EXPLANATION and provide an
explanation following the interrogatory questions.

1. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

Response

NO

Explanation:
1. The data for this supplement is not required to be filed.

Bar Code:
* 95 6102 018 3650000 2 =*

Q117
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Overflow Page for Write-Ins

NONE

Q18



Statement as of June 30, 2018 of the  BlUI@ Care Network of MlChl an

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© © N ook w

-
o o

Book/adjusted carrying value, December 31 Of PriOr YEAT. ..ot ssessssssssssssssssnens
Cost of acquired:

2.1 Actual cost at time of aCQUISIION..........rvererereiinrreieeeere e
2.2 Additional investment made after acquisition.............ccccceveeeviericiriennn. |
Current year change in enCUMbBIaNCeS. ..o eeeneeend
Total gain (I0SS) ON AISPOSAIS........c.cviviiiiecteiiriieiiee ettt bbbttt bbb s st s bbb s st s s s b st ssnseaas
Deduct amounts received on disposals.............ccovreereerenenennee.
Total foreign exchange change in book/adjusted carrying value.......
Deduct current year's other-than-temporary impairment recognized
Deduct current year's depreciation............c.cceveeveiecreeiieienicee e
Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8).
Deduct total nonadmitted amOUNtS..........c.cciurrereieinenieessese s
Statement value at end of current period (Line 9 minus Line 10

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...
. Total valuation @lIOWANCE...........c.ccueveiciiiie ettt bbbt

. Subtotal (Line 11 plus Line 12)......

. Deduct total nonadmitted amounts............ccccvereereirereierieienen.

. Statement value at end of current period (Line 13 minus Line 14)....

Book value/recorded investment excluding accrued interest, December 31 of Prior YEar.............ccvvvvevvevevvcreveeeeeseeeeenens
Cost of acquired:
2.1 Actual cost at time of acquisition

Unrealized valuation increase (deCrease).........coouvverervereeererreseeessessessnsenns
Total gain (loss) on disposals
Deduct amounts received 0N AISPOSAIS............c.cceueiiriiieieriere ettt sttt s s naebenes
Deduct amortization of premium and mortgage interest points and commitment fees..............
Total foreign exchange change in book value/recorded investment excluding accrued interest...
Deduct current year's other-than-temporary impairment recognized.............cccoceverrevvereeereeesesieeenns

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

® N o ok w

©

1.
12.
13.

Book/adjusted carrying value, DECEmMDEr 31 Of PHOT YEAT........ccviviieieicirieie et nans
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
Capitalized deferred interest and other.............
Accrual of discount..........cc.coeuvenrenees
Unrealized valuation increase (decrease).
Total gain (loss) on disposals
Deduct amounts reCeIVEd ON GISPOSAIS...........uuewirrriiieieiieireieie sttt
Deduct amortization of premium and dePreCiation..............c.ecrureeerruririireiree ettt enee
Total foreign exchange change in book/adjusted Carrying VAIUE...........cccvuiieieieininisieeseee st nseene
Deduct current year's other-than-temporary impairment reCOGNIZE. ..........cuererurrreeneereisieeere et sssens
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)........ccccvrrrrrvrrerrerrnresiesrneeseesnenns
Deduct total NONAdMIttEd AMOUNES.............ceivieeieiiciite ettt bbb
Statement value at end of current period (Line 11 mMINUS LINE 12)........cccucuiviiiueiiieiieieesceessiesessee e sssseeseseaessnas

..................................... 4,114,950

1,000,000

157,195

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

© N ook w2

N
w0 @

. Total investment income recognized as a result of prepayment penalties and/or acceleration fees
. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)..........cccevirrirereirerereieeeresieieenae
. Deduct total nonadmitted @aMOUNLS...........cccrvvieiriinieeencsessseese e sessesnsennes

. Statement value at end of current period (Line 11 minus Line 12)

Book/adjusted carrying value of bonds and stocks, December 31 of prior year
Cost 0f DONAS aNd SLOCKS GCQUIFET..........cvucveeieeicicectes ettt ettt bttt bbb se ettt enen
Accrual of discount

Unrealized valuation increase (decrease)
Total gain (loss) on disposals
Deduct consideration for bonds and stocks disposed of.
Deduct amortization Of PrEMIUM. ..ottt bbbt b s
Total foreign exchange change in book/adjusted carrying value
Deduct current year's other-than-temporary impairment recognized

(23,861,333)
18,884,056

1,105,786,286

...29,775,108
15,116,773
..1,048,441,217
...... 5,978,613
1,484,164
..................................... 3,097,158

....... 1,378,261,003
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SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation
2 5

20ISsO

Book/Adjus:ed Carrying Acquisitions Dispoiitions Non-Tradiig Activity Book/Adjusted Carrying Book/Adjus?ed Carrying Book/AdjusZed Carrying Book/Adjus?ed Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year

BONDS

991,986,387 | ...ooovverrirrirriinn 177,578,521 256,015,871 28,125,098 991,986,387 941,674,135 997,362,903
NAIC 2 (8)-veverermeerrrireerireserisesisesss st sss s esssssssessses | sessesessssessesssssenes 589,920,935 | ...cvevrvirriins 1,149,717,564 | ..., 963,348,384 | .....oocooovvrirrinns (26,511,168) | ...ovvvrrirrrirrinnne 589,920,935 | ...ovvvvrerireiiiens TAQ,TTB94T | oooveeerieenerineersesiessieees | eroesssessseeseseseinns 525,245,740
NAIC 3 (8)-vevevereeererireeiiriseeesesiseessee s sssssesssesssessseesnsnes | sesssnesssssssessessessnns 60,954,834 | .....coovrerriniririis 3,933,063 | ...ovverrreririiinens 9444911 | oo (2,162,800) | ....ooovvvnrererrieninns 60,954,834 | .....oocvervrrriiene 53,280,186 |....oovurverrcrermrrriereieniieeeincnieees | cerieeeeneniensesennns 65,735,630
NAIC 4 (8)-vovvrverererrerereeeseressseessses st sssessseesssessssssssssssssssssssssssssssssnns | sesssnsssssssssnsssssnsssnns 51,233,947 | oo 11,161,725 | oo 5,446,364 | .....covoerrirrinris (1,539,421) | covvorveererireeeernenenns 51,233,947 | oo 55,409,887 |...vorrverreererirnresnnisnsessnsssnnes | sevssssseessessssssennns 46,658,717
NAIC 5 (8)-vrvvverererreeereesseesseessssesseessseessseeesseessessssssssssessesssssessssssssssssnns | seessmssssssssssessssasssnns 16,693,497 | ..o 11,009,712 | cooovoeeeerereeeeeeeens 2,050,354 | ..o (1K I510) 16,693,497 | ..oovvereceeres 25,289,695 |...vorreereeeneeniereneeenenesneennes | seeineesseesesesssennns 18,512,247
NAIC B (8)-+.vevereeernrereeesaeeeseeseseesseseseesseessesss s sssssessesssssessssesssssses | sessssssssssssssssssssssssssces 419,587 | oo 210,000 | voooceirinnreees e | cerene s 1576 | oo 419,587 | oo 841,163 | oo | e s 672,419
Tt BONAS. ... s | sesssssnssenesseens 1,711,209,187 | cooovvvirricies 1,353,610,585 | ...ooovvreririinens 1,236,305,884 | ....ocovvrnirirnriincninns (2,439,875) | ..oovveeiriririis 1,711,209,187 | ..o 1,826,074,013 | ..o (O IR 1,654,187,656
PREFERRED STOCK
O [ O POP OO DO OO OO OO SOPOOTRT TSRO 0 [ eeereeeeeerseeessesseses s | seeeseess sttt nnen
L 0 O OO POP OO DO OO OO OO OTUTT SOPOOT R RTORTORON 0 [ sssseees [ seeereens ettt

10.

T1 NAIC 4ttt | et e f sk | SeeRE bR R st | et s Rt sk R | £4eee Rt | ettt | ettt 0 [t [ e
12, INAIC Bt bbbkt | et bbb bbb | s bbbttt | bbbttt | esb bbbttt | st bbbttt | et 0 [ eeereeereeeieeessseeeeesssesssssenes [ seresenes st
13 INAIC Bttt bbbt bbb es | nees ettt | st et bbbkttt | Rt Rt st sttt sttt | enE ettt ettt sttt | st et bttt sttt | et 0 | s | et s
14, Total Preferred SOCK..........cooiriiciccieciccsesece s | ot 0 | 0 [ 0 [ 0 | 0 | 0 [ 0 [ 0
15, Total Bonds and Preferred StOCK...........crrrimnrisnimnsissinssissenessnnennns | sevesessssnssseseones 1,711,209,187 | .ooovvvrrriciis 1,353,610,585 | ...ooovvriiiiinens 1,236,305,884 | ...oovvveniriririinininns (2,439,875) | ..oovvvevcririiiis 1,711,209,187 | ..o, 1,826,074,013 | ..o [ IR 1,654,187,656

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC 1§.....132,807,895; NAIC2$.....477,908,636; NAIC3§.......... 0; NAIC4S....... 0; NAIC5S.......... 0; NAIC6S.......... 0.




Statement as of June 30, 2018 of the Blue Care Network of MiChigan

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Book/Adjusted Actual Interest Collected Paid for Accrued Interest
Carrying Value Par Value Cost Year To Date Year To Date

9199999

377,317,460

............................ 379,003,949

1,221,268

SCHEDULE DA - VERIFICATION

Short-Term Investments

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, December 31 of prior year. 457,928,636 | ...oovvevreireieieeens 620,685,441
2. Cost of short-term iNVEStMENES ACUIEA...........ccvueveevecieecieeicicteee ettt st sae s s aenasses | evsesesssssesssessessesssessesaes 307,432,714 | oo 4,217,420,388
3. Accrual of discount.... 375,822 | oo 74,531
4. Unrealized Valuation INCrEASE (AECTEASE).... ... v wrrerrereirrreeesreseessessesessessssesessesssssssesessasssessssssessessessssssessessassssssessasssnssnss | 4essessessssssssessassnessessassssssessassnssessessanss | sesmssssssssnssosssnssnssasssssessassssssnssessnsnnees
5. Total gain (I0SS) ON QISPOSAIS........cveviviieiieiiiriieiieie sttt s e s st s sttt s st snsantens | entessebsssessasses et ensesses st st s baes (9,931) [ v 28,102
6. Deduct consideration reCeived 0N QISPOSAIS............cccuiueieiciiicieieie sttt b bbb s sssessenas | svsessssestesssssses s sessesans 384,864,144 | ..o 4,370,209,305
7. Deduct amortization Of PrEMIUM.........c.eiiiirieieiciise ettt s et ensesseses | snbessessssessessessesantesses et ansenae 3,545,637 | covvvvrereesree s 10,069,967
8. Total foreign exchange change in bOOK/AdJUSIEA CAITYING VAIUE..........c..cuuririererireceeeieiieeineieisesseeseesssessssssssssssssssesseses | ressessessssssssessassssssessassssssessessssssnssassans | sessessssssssessssssssessasssnssessassnssnssessnssnes
9. Deduct current year's other-than-temporary impairment FECOGNIZEM. .........oeurueireieiiirieieeseee et sssenes | ersesssssssesessssssssssessessssassessessnsessesssssnss | sssessessessssassessessssassessessssassassessnsns 554
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)........cccvrurrerrrnernrirrinineineireissiesennees | seeseesessnsessssessssssssssssesenns 377,317,460 | oo 457,928,636
11. Deduct total NONAAMItIEA BMOUNES............ciiiiiiii bbb | SE0b sttt | fenbs s
12. Statement value at end of current period (Ling 10 MiINUS LINE 11)......rurueereirueisseseeisessessessesenessesssssessnsssssssssnssssssssenssnssns | sesssssesssssssssessssssssssssasesns 377,317,460 | oo 457,928,636

QsIo03




Statement as of June 30, 2018 of the Blue Care Network of MiChigan

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

Sch.DB-Pt.C-Sn. 1
NONE

Sch.DB -Pt.C-Sn. 2
NONE

Sch. DB - Verification
NONE

QSI04, QSI105, QSI06, QSI07



Statement as of June 30, 2018 of the Blue Care Network of MiChigan

SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMBET 31 Of PHOr YEAT.........cocuicviicreieeeieiee ettt bens | evssesssssesessesesssesses s besessenas 161,890,658 | ....covovevireriicreeeee e 5,145,443
2. Cost of cash qUIVAIENES ACQUITEM............ccueiieiicreeecteee ettt b e sae bbb st nssbesnss | sessebessssesssissesessssesssesesnaas 4,466,741,587 | ..o 4,177,863,817
3. Accrual of discount 1,164,099
4. Unrealized valuation iNCrEaSE (ABCTBASE)..........cccviriveiiiecreiete ettt bbb s e bbb besaens | evebssebesssesessese b e st e s s e s st baneebns 9,259 | oo
5. Total gain (I0SS) ON AISPOSAIS.........c.cviuireiiriieiieeisicte ettt be st es s bt ss st snaess | 4ebsstebessesesssnsebas et et s e s s st e bnsebns 13,030 | oo 607
6. Deduct consideration reCeived 0N dISPOSAIS..............cucueiiieiiietiieeeeee ettt ae s bessssesns | sessesesssessssssesasassesessesesnaas 4,218,288,579 | ..o 4,022,134,496
7. Deduct amortization Of PIEMIUM..........ccciveueiieiice ettt s et s s s saebensssens | 4ebssebessssesssssseb e st et es e s st e bnsesns 76,203 | oo 148,812
8. Total foreign exchange change in DOOK/ adiUSLEA CAIMYING VAIUE............cvevcvieeie ettt seisnas | estessessessssesse s ssses st sssssesssssssessesssssseses | sesssssesssssssssesssssssesssssssnssssesses st estesnsassanen
9. Deduct current year's other-than-temporary impairment FECOGNIZE.............ccuiueueiiieiiee et eesies | crisseresisesss st esssseresssssssssssesessssessssssesenseses | eressssssesssesessssesasassebessnsesessesebassesesesnsesanans
10. Book/adjusted carrying value at end of current period (LINes 142+3+4+5-8-T+8-9)..........ccoevrrerrrrerererieiiieiiens | cveereresssseessesiessssesssesessssans 411,902,636 | ...ooovereeeeeee e 161,890,658
11. Deduct total nonadmitted amounts
12. Statement value at end of current period (Ling 10 MINUS LINE 11)......viviiriieseiecicsisisssissteseesessssesssssessssees | evsessessssssssssesssssnsessesssssssssanns 411,902,636 | ...ooveriece s 161,890,658

QsI08
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Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

QEO01, QE02
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Statement as of June 30, 2018 of the Blue Care Network of MiChigan

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter
7 8

1 2 Location 5 6 9 10 1 12 13
3 4
NAIC Date
Desig- Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for | Percentage of

CUSIP Identification Name or Description City State Name of Vendor or General Partner nation Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated

99C000 74 4 | HARBERT CREDIT SOLUTIONS FUND IV, L.P...ccotviiiiiiiinninininssisssisssnnssnesenenens |BIRMINGHAM ................................ |AL.... |HCSF IVGP, LC | ................ |06/29/2017.... | 431,922 | .o | s 7,186,139 | .o 0.051
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed INCOME = UNGFfilIAIE.............ciiiiiiiiiciiiiieiiis ettt bnens 0 431,922 (0 [ 7,186,139 |....... XXX.......
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated

99C000 77 7| DYAL CAPITAL PARTNERS IV...o.oooocscessssssssssssesesessesesesesossssssess [DALLAS ..ocoooos s [TX.... [ DYAL CAPITAL PARTNERS IV...ocooosissrsmsssssssssesesesssesesssssss s [ [06/11/2018.... [ oo | corrssn 1,000,000 19,000,000 | oo 0.004
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated...........c..cccovvenee 1,000,000 0 0 ...19,000,000 |........ XXX
4499999, SUDOLAl = UNGFAIIATEA. ... vvereere sttt eE8 LR 1,000,000 431,922 0 ...26,186,139 |....... XXX.vone
4899999, TOMAIS........vvveereiteiieeieeeeieees et ee skt b skt ee s e AeEkieek iR R oL s LR R LR R s e E e b ek eLkseeeE oL AL RS e e 1,000,000 431,922 0 ...26,186,139 |....... XXX.......

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization)| Impairment | Interestand | in B./A.C.V. Changein | Encumbrances Gain (Loss) on|  (Loss) on (Loss) on Investment

CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | B.JAC.V. on Disposal | Consideration Disposal Disposal Disposal Income

NONE
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Statement as of June 30, 2018 of the Blue Care Network of MiChigan

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9 10
NAIC Designation or

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)
Bonds - U.S. Government

912810 RZ 3 | TREASURY BOND 2.75 11/15/47.. . | 05/09/2018. VARIOUS ...ttt sse s s sssssssssssnassassassnsssssnans | ossessssssssssssssssssssasssssessssssesssssssssssnss | seoesessssssssssssssssssessssasssans 4,609,483 52,925 |1

912810  SA 7 | TREASURY BOND 3 02/15/48... .| 06/29/2018........| VARIOUS, 8,712,420 90,311 |1

912828 3W 8 | TREASURY NOTE 2.75 02/15/28.. . | 04/03/2018. VARIOUS ..ottt st sssssssssnsessensns | essessssssssssssssssssssassessessssssesssssesnssnes | ssesessssssssssssssassesssssssan 6,652,234 23,854 |1

912828  4C 1 | TREASURY NOTE 2.25 03/31/20 04/02/2018........ BANK OF AMERICA........cooiitiriiiiciisieteeiseies st eniens | sotisessessst s bbbt | sebesssessses s enssnenes 1,500,059 277 (1

912828 4D 9 | TREASURY NOTE 2.5 03/31/23 04/02/2018........ DEUTSCHE BANK ..ottt sssissssssinss | shmiiesssssesssess s sss s sssssenssesses | oebenssssessssssessessssssensensanes 1,844,457 505 |1

912828 4L 1 | TREASURY NOTE 2.75 04/30/23 .| 05/16/2018........ VARIOUS......ooiiiietiete ettt | etbatases bbb bbb nniens | eerebiesbes st 3,272,416 3,047 (1

912828 4N 7 | TREASURY NOTE 2.87 05/15/28 .| 06/27/2018........ VARIOUS ..ottt ss s sssnsenses | iesessessessssssessessesassessesssssssessessesnssnss | sosessssssessessessssassessessssnsas 7,307,929 | ..o 1,330,000 | e 15,860 [ 1.

912828 4P 2 | TREASURY NOTE 2.62 05/15/21........ourevirriieeeiiieiienireresissiesissiseeessssssssesssenssssnens | consesessessees 06/27/2018........ VARIOUS ..ottt nssents | febanesenesesees s ss st saenine | eseeesessessessessnssens e s 20,769,287 61,702 |1

912828  4Q 0 | TREASURY NOTE 2.5 05/31/20 06/11/2018........ MORGAN STANLEY .....outiuiiirieiiiiseresisiesisisssesiesssssssessssssssessssssssesssessssns | shetisesssssssessssssssesssessssssssessesssssessns | sessssesssessssssessesssssessnsenes 1,499,414 . 1,332 |1

912828 4R 8 | TREASURY NOTE 2.87 05/31/25 .| 06/18/2018. GOLDMAN SACHS........oiriiiiiriseieieissie st ssssesssssne | sostesesssssesssesseessss s sssssenssenias | oeberesesssessens s ssssssensessees 2,901,586 2,900,000 4,328 |1

912828  4S 6 | TREASURY NOTE 2.75 05/31/23.. .| 06/21/2018........| VARIOUS, 1,123,975 .1,125,000 1,334 (1

912828 4T 4 | TREASURY NOTE 2.62 06/15/21 .| 06/18/2018. P MORGAN. ...ttt sss e | esbsesessesbnss s bbb s bbb bnnsens | eisebsssssessess e st ess st nes 1,528,088 .1,530,000 439 (1

912828 WG 1 |US TREASURY N/B. 06/29/2018........ VARIOUS.......ocoioiieieieieee et sssenes | eesetesesseesasss s sens e s e sennnsens | eoreraesssssesssssenseesessseneenes 4,931,680 5,000,000 8,010 |1

912828 XG0 | TREASURY NOTE 2.12 06/30/22........c0uiuniiiisniniississinssisssssessssssssssenssssssssssssnssssssns | sonsesessensnes 06/29/2018........ BNP PARIBAS 978,398 | ..o 1,000,000 115 [1

0599999, TOtal - BONAS = U.S. GOVEIMIMENL.......voieeiiuitieieisstiiesissisesess stttk ehssmss e4eesseh s s eee e ds e e 1088008 L8088 E£EE 81 £ 08 E 808 E 0 oEEEE o080 E 8108 E L8 H 00 E e E o0 E e enf ket ee fhete et eeb st b ettt e ent e | enbsnesenssnssnnssns s snsensnes 67,631,426 [ ..o 68,050,000 264,039 XXX v

Bonds - U.S. Special R and Special A

3128MJ  4M 9 |FGOLD 30YR GIANT 4.5 07/01/48 .| 06/25/2018........ VARIOUS......oooiiiiiiiieitisiesissiste bbb ssnsents | shoessisessseses st s bbb nesssbeens | eebeessesss st essssensee 8,323,008 8,000,000 20,375 |1

3128MJ  4S 6 |FGOLD 30YR GIANT 4.5 07/01/48 .| 06/26/2018........ ROYAL BANK OF CANADAL........ocoiiiireiintieriesistiesissssesesiesssssseesississssesssssne | sostesessesstesesseessssesssessessssssessessssssessns | sesesessssessessessesssssessssenen 2,081,094 2,000,000 2,750 |1

3128MM X2 4 |FGOLD 15YR GIANT 3.5 07/01/33 .| 06/28/2018........ VARIOUS.....cooiiieiiee bbbt enss | etbses s bbb bbbt nnsns | cbrebsess s s 5,054,375 5,000,000 10,694 |1

3128MM  XW 8 |FGOLD 15YR GIANT 3.5 06/01/33 .| 05/22/2018........| MORGAN STANLEY... 300,013 298,150 493 (1

3140HE  T9 3 |FNMA 30YR 4 05/01/48 . | 05/02/2018. PIERPONT ...ttt bbbttt enes | 2otisessesb st es bbb st bbb | oebeeesesb s st 2,748,516 | ..o 2,700,000 3,900 (1

31418C V4 3 |FNMA 30YR 4.5 04/01/48 03/15/2018........ INTL FCSTONE FINANCIAL... (6,151) (5,864) 8)]1

31418C  WT 7 | FNMA 30YR 4 05/01/48.........oovoiririnriceinieieeisrcissie e sssssssssenes | aniessessnsine 04/10/2018........ MORGAN STANLEY ...ttt sssssseessssi e ssssssssesssessssns | soetesessesstesesseesssssesssessessssssessesssssessns | sesessssssessessessesssssessesees 2,041,388 | oo 1,992,813 2,879 |1

31418C XN 9 | FNMA 30YR 4 06/01/48..........cvomivreriiireeiiisissinsisissise st ssssssssssenss | anssssessnnsnes 05/10/2018........ PIERPONT ...ttt enss | 2htisessesbse b es bbbt enias | oebenesess s bbbt nees 3,036,673 2,988,345 3,984 (1

31418C  XP 4 |FNMA 30YR 4.5 06/01/48 05/22/2018........ MORGAN STANLEY .....ouiiiieriiiriesiseiseesisersessseessssissesesssssesesssesssssssesssnins | soetesessesssssesssessessssssessesssssesssssenssenene | sosessnsssssessosssessesssesenin 19,564,616 | ..o 18,881,872 28,323 |1

31418C  XW 9 | FNMA 15YR 3.5 05/01/33 05/02/2018........ PIERPONT.. 202,398 200,000 311 |1

31418C YN 8 |FNMA 30YR 4.5 06/01/48 06/05/2018........ PIERPONT ...ttt | atsstssssnss st sens et ensnnsns | onesnnsssnessenssnss st enessesas 2,918,453 2,800,000 4,200 |1

3199999. Total - Bonds - U.S. SPecial REVENUE BNA SPECIaI ASSESSMENES. ... .euruiiurietetietierieisteisiitatie etttsseesssesessesseseeseeasseeseseeseseesesseeaeseeseeseeseseeseeseeaesseseeseesesaeseeseeanssesesseesesaesesseeeesesessessesaesessesnssesessessetassensessnssesessess  siaesessesssssnsassessesnsessessessnsassessesnsensans | fessessessessnsassessesssssssasseses 46,264,383 | ..o 44,855,316 77,901 XXX

Bonds - Industrial and Mi:

00150L  AA 9 | AHP HEALTH PARTNERS INC 9.75 07/15/26 06/14/2018. EXTERNAL MANAGER TRADES...........ooriiiiirininiiniissnsissisisssssssnssins | srsssssisssssssis s ssssssnssas | onssssssssissssssssssnssssssnosas 1,430,106 | coooovrrereerenecereeeis 1,450,000 5FE

014477 AT 0 |ALERIS INTERNATIONAL INC 10.75 07/15/23....... 06/08/2018........ | EXTERNAL MANAGER TRADES.. 135,000 135,000 5FE.

015271 AN 9 | ALEXANDRIA REAL ESTATE EQUI 4.7 07/01/30.. 06/12/2018........ JP MORGAN......ccoiiiiieiissie s 659,446 660,000 2FE.

02361D  AS 9 | AMEREN ILLINOIS COMPANY 3.8 05/15/28........ccoovuririrniircrniireeerineissinesseiseeesiees 05/14/2018........ JP MORGAN 499,550 500,000 1FE

025816 BV 0 | AMERICAN EXPRESS COMPANY 100 05/17/21 05/14/2018........ BARCLAY'S CAPITAL. .....ouivetiriieieiiniesiesieesesssssesesssessssssssesssssssssessssssssessess | ssesesesssssssessossssssesssessessssssessesssssesss | sesosssosssessassessessssssesssssnes 1,000,000 | ..o 1,000,000 1FE

03076C  AD 8 | AMERIPRISE FINANCIAL INC 7.3 06/28/19 06/27/2018........ VARIOUS.......oooiiieiieee et sssenes | eebatesessees s ese s sess e ss e esssenennsens | eererssssessesssesesseesssssenesenes AT11143 | e 4,522,000 36,854 | 1FE

031921 AA 7 | AMWINS GROUP INC 7.75 07/01/26. 06/28/2018........ EXTERNAL MANAGER TRADES.. 600,000 600,000 4FE

035237 BH 0 |ANHEUSER-BUSCH INBEV WORLD 6.87 11/15/19 04/17/2018........ BARCLAY'S CAPITAL. ...ttt isesessesssssse s ssssesssesessssessenassns | suesssssesssenssssssssesssssssesssenssssssssessssnssens | revessessessessesnssessessesasenes 2,229,780 | evveeieeeeieseeeeies 2,100,000 60,958 | 2FE

035240 AM 2 | ANHEUSER-BUSCH INBEV WORLD 4.37 04/15/38 06/28/2018........ ROYAL BANK OF CANADA 487,100 500,000 5,347 |1FE

05348E AT 6 |AVALONBAY COMMUNITIES INC 4.2 12/15/23....... 05/02/2018. SUSQUEHANNA. 715,974 700,000 [ .oeovrerinicereeeeeees 11,352 [1FE .o

054561  AK 1 |AXA EQUITABLE HOLDINGS INC 5 04/20/48 04/17/2018........ | JP MORGAN... 658,066 660,000 2FE.

05531F  BD 4 |BB&T CORP 3.2 09/03/21 05/31/2018. MORGAN STANLE 998,810 | ..o 1,000,000 1FE

05531F  BE 2 [ BB&T CORP 3.7 06/05/25...........eureiiiciniieieiisiieieississseessssessesssssseesssssssssessessans | ovseinnsonnne 06/01/2018........ KEYBANC.......cooiiiieietei st essenine | sostesesssss s es e | eebenesens et 2,987,550 3,000,000 1FE

06051G  DZ 9 |BANK OF AMERICA CORP 7.62 06/01/19 05/29/2018........ GOLDMAN SACHS.......coocetirriiiciretieieiissie st sesissssessssine | sostisessesistes st bbbt enins | oebenssenssessass s entenseres 5,501,628 | oo 5,255,000 [ ..oovvriirerinieierenieeeieene 200,347 | 1FE.....ccnvivirirrnrne

06051G  EC 9 |BANK OF AMERICA CORP 5.62 07/01/20 04/24/2018........ STIFEL NICOLAUS ...ttt ssnsesssnss | sbesssssessssissessessessssssessssessssessesssssnsens | esessssesssssessssssssssssessesanes 1,906,057 | ..o 1,810,000 32,523 |1FE

07274N  AA 1 |BAYER US FINANCE Il LLC 3.5 06/25/21 06/18/2018........ JP MORGAN......comrirririeriniieeerireresisseesienes 665,607 666,000 2FE.

07274N  AC 7 | BAYER US FINANCE II LLC 100 06/25/21 .| 06/18/2018........ P MORGAN. ...ttt bssssntne | esbssesessesssess st bbb ess b s st bnnsens | sbsebsnsssssessseses st nes 1,000,000 | ..o 1,000,000 2FE

07274N  AE 3 | BAYER US FINANCE Il LLC 3.87 12/15/23 .| 06/28/2018........ MITSUBISHI UFJ 500,000 500,000 377 | 2FE
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07274N  AQ 6 | BAYER US FINANCE Il LLC 4.87 06/25/48 s | 06/18/2018........ P MORGAN.......coiiiiimiieiesissies ittt enssssensns. | venes 996,560 | .oveevreiireiereeeee 1,000,000 2FE
08161H  AF 7 | BENCHMARK MORTGAGE TRUST 4.12 06/15/28..........cocovuvriererseirerirerneineeeiennns 06/28/2018........ [DEUTSCHE BANK........ccociiiiireiiiiieiiieineiseiciiesisessesisiessessess st sssssessessnes. | sresssesssssesesessessssesessessssssessessnssssssessns | sesssesesssessessessessnsssessssanes 2,059,850 2,000,000 2,747 [1FM...
10112R AQ 7 |BOSTON PROPERTIES LP 5.87 10/15/19...... 06/11/2018........ [ GOLDMAN SACHS........cooiiiitiiriiicirieisssieresisseesssisss s nsssissssens | veres 515,685 500,000 4,733 | 2FE...
12508E AG 6 |CDK GLOBAL INC 5.87 06/15/26 06/04/2018........ | EXTERNAL MANAGER TRADES.. [EUSIRTTRTRIRPRRIROTT IOV 265,000 265,000 3FE
12541W  AA 8 | CH ROBINSON WORLDWIDE INC 4.2 04/15/28. . . 04/09/2018. JP MORGAN.... 497,010 500,000 2FE.
125896 BC 3 | CMS ENERGY CORPORATION 8.75 06/15/19 04/04/2018........ [MARKET AXESS AS A BROKER VIA ALADDIN..........cccouviimiiveiiniinininnirerennns [ e 391,718 368,000 9,928 | 2FE.
12626P AL 7 |CRH AMERICA INC 5.75 01/15/21 05/24/2018......... [WELLS FARGO........ccevuieieiiiiieieieietesiseee sttt esasnes | srestesssssssesessesiss s esss st sensssssenis | stbstesesssessesssssessnsssessessanes 1,585,965 | ..o 1,500,000 32,104 | 2FE
12636Y AC 6 | CRH AMERICA FINANCE INC 3.95 04/04/28 . 06/04/2018........ | SOCIETE GENERALE..........cooveveieeeeesieeeeeeiesee e sesssessssssesssnessennns | ceees 386,984 400,000 2,721 | 2FE
12958R  AD 9 | CALFRAC HOLDINGS LP 8.5 05/30/26 05/15/2018........ EXTERNAL MANAGER TRADES.. [EUSRTTTRRRIOTURRRTT IOV 980,000 980,000 4FE
13057Q  AG 2 | CALIFORNIA RESOURCES CORP 8 12/15/22........ccvtvviirieririniiseineiresserssiseiesississnens 04/05/2018........ | EXTERNAL MANAGER TRADES.. e | e 138,688 175,000 5FE...
13123X AT 9 | CALLON PETROLEUM COMPANY 6.12 10/01/24. 05/31/2018........ | EXTERNAL MANAGER TRADES.. (RSN (RN 424,525 420,000 4FE...
144577  AJ 2 |CARRIZO OIL & GAS INC 8.25 07/15/25. 06/07/2018........ | EXTERNAL MANAGER TRADES.. e | s 423,638 395,000 AFE .o
161175 BN 3 | CHARTER COMMUNICATIONS OPE 5.75 04/01/48 . . 04/03/2018. DEUTSCHE BANK . v 1,994,120 2,000,000 2FE
18451Q  AH 1 | CLEAR CHANNEL WORLDWIDE HO 7.62 03/15/20...........ccccovvenee. 04/06/2018........ | EXTERNAL MANAGER TRADES.. SRR IR 789,463 790,000 3,728 |5FE
20826F  AD 8 | CONOCOPHILLIPS CO 3.35 11/15/24. 05/14/2018........ [VARIOUS.......cooooiiiiiiriiiiniisicisisssisiiesi s sssessssssienes. | svies 664,314 679,000 5,658 | 1FE
20854L  AA 6 | CONSOL MINING CORP 11 11/15/25 05/15/2018........ | EXTERNAL MANAGER TRADES.. [EUSIRTTTRTRRURRIROTTI IOV 329,850 300,000 147 | 5FE
233331 AT 4 |DTE ENERGY COMPANY 2.4 12/01/19.....ccivmrneirerninineirerssireeeiinsines 06/19/2018........ BARCLAY'S CAPITAL. .....oiiuieiirieiintiesiesieesesissssesssssessesssseessssis s esssssssesinens | soetesessesssesessesssssseseebeesss s ssssisssenins | sebesssesssessasssessessssssensssenes 3,828,027 | oo 3,869,000 5,159 |2FE
24422E  UF 4 | JOHN DEERE CAPITAL CORP 100 01/07/20... .. | 06/04/2018........ | ROYAL BANK OF CANADAL........coomtiiiinirierienistesssiesssiesiessesesssssssssssienins | oesssesessssssssssssssessessssssssssessssesseness | soesssesssesssssesssssssssessnenes 3,000,000 3,000,000 1FE
26441Y AV 9 |DUKE REALTY LP 4.37 06/15/22 o .. | 04/23/2018........ | WELLS FARGO.......covtiirrireriiiierineisiesise s sssnsessensssiensens | coees 456,219 443,000 6,999 | 2FE
29278N  AE 3 |ENERGY TRANSFER PARTNERS LP 6 06/15/48, e 06/05/2018........ [MITSUBISHI UFJ.......ooiiiiiiiiinineieiesiseiesississie e essssssssesies | veves 989,000 | ..o 1,000,000 2FE
29279V AA 2 |ENERGIZER GAMMA ACQUISITIO 6.37 07/15/26.........covvererierriirieeirersieerereenis 06/21/2018........ | EXTERNAL MANAGER TRADES.. (RSN IR 555,000 555,000 3FE.
31620M AT 3 |FIDELITY NATIONAL INFORMATION 3 08/15/26................. 04/12/2018........ MILLENIUM ADVISORS......ccoeviiitirriireiintierisissesesiessssssienssssssessssssesessssnans | sveees 464,150 500,000 2,542 | 2FE
337738 AN 8 |FISERV INC 2.7 06/01/20 04/12/2018........ [WELLS FARGO.......ccrtvirieirierirriiieisniesiiesiesesessssissssssessessssessesssssssesssenses | aveees 995,560 21,000,000 | .o 10,125 | 2FE.....ccvcvvivine
341081 FR 3 |FLORIDA POWER & LIGHT CO 4.12 06/01/48. . . 05/03/2018........ [BANK OF AMERICA.........ccoivmirtieriniininnireresinsee st sessssseessssssens | renes 999,110 . ..1,000,000 1FE
345397 ZC 0 |FORD MOTOR CREDIT COMPANY L 100 02/15/23...........ccccon.... 05/02/2018........ [MIZUHO.......couiriiiiicicicstiessie et | foestsesesss s s s es bbb nias | sebssesesse st nbenes 1,004,650 | ..o 1,000,000 100 |2FE
35906A AK 4 |FRONTIER COMMUNICATIONS CO 8.75 04/15/22 06/04/2018. EXTERNAL MANAGER TRADES.. . . 237,300 280,000 3,471 |4FE
362393  AA 8 |GTT COMMUNICATIONS INC 7.87 12/31/24 05/15/2018........ | EXTERNAL MANAGER TRADES.. JROTORUTSOTONRRTOTIORR IO 374,369 365,000 10,901 |5FE.....civviriirine
369550 BA 5 | GENERAL DYNAMICS CORPORATI 2.87 05/11/20 05/08/2018........ [ BANK OF AMERICA.........c.ovviiiririiiiiiinsiiesienissessseisssisesieneesssssssssssessenens | sveees ..1,992,920 2,000,000 1FE
369550 BE 7 | GENERAL DYNAMICS CORPORATION 3 05/11/21......cvvuiviiirirernrinieerineiseeenirenes 05/08/2018........ [WELLS FARGO..........comieiirriiirinriserseineiesesissee s sssssssesssnssessesassssenss | renes cevenee 1,986,100 2,000,000 1FE
370334 CB 8 | GENERAL MILLS INC 100 04/16/21 04/03/2018........ GOLDMAN SACHS.......cooiirireiiiisirsieisisssie s seessssssesesse s sssssssssesssssns. | shesssessssssssessesssssassesssssssssessassssssenss | sesesssosssessosssessessssssesssssnes 2,000,000 2,000,000 2FE
370334 CH 5 | GENERAL MILLS INC 4.55 04/17/38 04/03/2018........ [ GOLDMAN SACHS........cooirirrieririrreiriersisrie st ssssseeessssssesens. | venes ..2,995,320 3,000,000 2FE
37045V AM 2 | GENERAL MOTORS CO 2.59 08/07/20...........cccevurveeeriririresrissirersseessesesinsssssesesessnsns | ceseersssnsens 04/24/2018........ [MORGAN STANLEY.......ccosiiiiiiririrnriniiererissiesisisssesiessssssssessssssssessssssssesies | renes e 1,008,360 | e 1,000,000 5,619 |2FE
377373 AF 2 | GLAXOSMITHKLINE CAPITAL INC 100 05/14/21........ccccovvvunnce . 05/10/2018......... [ JP MORGAN.......couririimiieiiientresississiesssiess s bbb bssenire | sbseesiestsess e es bbb snbeens | sebeebssess st 1,000,000 | ..ooovorieinieieis 1,000,000 1FE
39154C  AA 3 | GREATBATCH LTD 9.12 11/01/23.....couiiiireicririiciesinsisiseienesiseeesissisesesissnsnsns | aveseesesinsines 05/03/2018........ | EXTERNAL MANAGER TRADES.. e | e 373,481 345,000 1,072 | 5FE e
413875 AQ 8 |HARRIS CORPORATION 2.7 04/27/20........ccccovvmrveviririrernrinninns 05/22/2018........ WELLS FARGO......ccociririiririiieierisisisesise s sssessssssssesssssssss | oeves 718,011 725,000 [ .ooveceiiiieeineeceeeeae 1,468 | 2FE.....cocviviirein
413875 AW 5 |HARRIS CORPORATION 4.4 06/15/28 05/23/2018........ [MORGAN STANLEY.......ccosiiiimririrnriniierierisriesisessesesie s ssssssssesssessssenies | veves 499,950 500,000 2FE
427866  AY 4 |HERSHEY COMPANY THE 2.9 05/15/20........cccomiveiiririreiineireresiseiesissssessisessssssens | oeseeessinsens 05/03/2018........ |ROYAL BANK OF CANADA. | s 749,505 750,000 1FE
42824C  AZ 2 |HEWLETT PACKARD ENTERPRISE 2.1 10/04/19........cccccovvvunnee 06/28/2018........ [WELLS FARGO........ccoeviiiiiriieiniieieiesisceesiseises et ssssesasnes | cresssesasssssssesiessssesessessnsssssesisssssssessns | seseresessssssssssssessssssessessenes 3,792,732 3,840,000 13,359 | 2FE.....ccovvvivine
428302  AA 1 |HEXION US FINANCE CORP 6.62 04/15/20.... .| 06/13/2018. EXTERNAL MANAGER TRADES.. . . 575,706 605,000 6,642 |5FE
431282 AM 4 |HIGHWOODS REALTY LIMITED P 3.62 01/15/23 04/26/2018........ [WELLS FARGO..........coomrreireriiiinirnsieisissiesssssssiesss s sssssssssssssssessessssssenss | ooeves 981,400 | oo 1,000,000 | oo 10,573 | 2FE...coccviviiiins
44332P  AD 3 |HUB INTERNATIONAL LTD 7 05/01/26 04/18/2018........ | EXTERNAL MANAGER TRADES.. [EUSIRTTTRRRIOURRROTT IOV 935,000 935,000 5FE
482480  AC 4 |KLA-TENCOR CORP 3.37 11/01/19.....cuuiriiiiiiririniieissieiessseiessssisisensssssssssssessssssens | oseesssssnsens 06/14/2018........ [ROBERT W. BAIRD.......ootiiuiiiiiiriiiiiiirisisieisssiessssssisessssssssesssssssssssessessssses | ressssssssssssessessssssesssssnssesssessessssssesss | stssssesssessosssssessssnessessanes 2,007,840 2,000,000 8,813 | 2FE
49326E  EF 6 | KEYCORP 2.9 09/15/20........ccomimiiieiireiniieiesiseiesiesisesssiesssssssessssssssessssssssessenens | sessesessnnins 06/19/2018........ MARKET AXESS AS A BROKER VIA ALADDIN.......covuiriiiniiiieiinnieiinsininnees | corriesissisiesiessnssessessssssssessssssssessns | sesnesesssessssssessessssssessessenes 1,338,539 | oo 1,350,000 | ..o 10,440 | 2FE.......ocvvvivvirne
50077L  AS 5 |KRAFT HEINZ FOODS CO 4 06/15/23 06/08/2018........ [BARCLAY'S CAPITAL......coiviriuiiriiireiintireresitiesissssesesisesesssesessssisseesissssess. | veves ..2,244,240 2,250,000 2FE
50188F  AD 7 |LG&E AND KU ENERGY LLC 3.75 11/15/20.......covvvvvirmrireinirneierinsirerinsines 06/15/2018........ | SUSQUEHANNAL.........oooriiriiriiineessississiessssesssssssssssssssssssesssssssssenss | rnssnssesssnnsesssssssessssssssnsesssssssens | sveeerennesnnesensesesseens 1,918,880 | it 1,500,000 5313 |2FE
54238X  AC 2 |LONESTAR RESOURCES 11.2501/01/23 s 06/19/2018........ | EXTERNAL MANAGER TRADES.. RS IR 75,000 3,792 |5FE
552953  CE 9 |MGM RESORTS INTERNATIONAL 5.75 06/15/25 06/14/2018........ | EXTERNAL MANAGER TRADES.. s | e 615,000 615,000 3FE.
565122 AA 6 | MAPLE ESCROW SUBSIDIARY IN 3.55 05/25/21 05/14/2018........ GOLDMAN SACHS.......cooiiereiiiceiiierieeinsie s seessses s s saessssesesssssne. | soetesessessssesesseesnssesesesssssssessessssssessns | sessresesssessesssessessssesensnsenes 1,000,000 | ..oooorveeecees 1,000,000 2FE.
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565122  AC 2 |MAPLE ESCROW SUBSIDIARY IN 4.05 05/25/23 05/14/2018........ BANK OF AMERICA. ..ot ssssssiessssssssesssssssssssens | avenes 500,000 500,000 2FE
565849 AL 0 | MARATHON OIL CORP 3.85 06/01/25. 05/22/2018. MILLENIUM ADVISORS........coiirirrierneinsierississesesssessessseensssssseessssssssesssenans | cvenes 244,158 250,000 4,625 |2FE.....coovvvivcinne
570254  AA 0 |NEIMAN MARCUS GROUP LTD LLC 8 10/15/21 04/17/2018........ | EXTERNAL MANAGER TRADES.. 210,000 320,000 178 | 6FE
58003X  AA 0 [ MCDERMOTT ESCROW 1 INC 10.62 05/01/24 04/05/2018. EXTERNAL MANAGER TRADES..........ccoooiiieininiieisciesienseississiesssisesennns | cvenes 681,588 715,000 4FE
59563K  AA 8 | MIDAS INTERMEDIATE HOLDCO 7.87 10/01/22.......ccvvvereviiirininnns 06/01/2018........ EXTERNAL MANAGER TRADES........c.oooiiiieinieiniineiessesieisssssisenissisessenies | sveees 567,000 580,000 5FE
60856B  AA 2 | MOLEX ELECTRONIC TECHNOLOG 2.87 04/15/20.........cccomrmerniririniieisinierceis 05/29/2018........ MARKET AXESS AS A BROKER VIA ALADDIN.........ccoviireiniiiinisisnienernnins | e 890,729 899,000 2FE
637417  AE 6 |NATIONAL RETAIL PROPERTIES 3.8 10/15/22.........cccvurernienieririreiinineierseierineies 04/20/2018........ VARIOUS.......oiiiitieee sttt bbbttt | etbatesesb bbbt nniens | eerebiesbes st 1,263,189 .1,260,000 2FE...
655844 BC 1 |NORFOLK SOUTHERN CORPORATIO 5.9 06/15/19.......ccovvereriiirrerniierissieesssssinnens 06/08/2018........ MORGAN STANLEY .....coutiiiiiiiniritieiissisiesisisissssesssssssessssssssessssssssessssssssses | shesssessssssssessossssssessesessssssessossssssesss | sesosssosssessissessessssssesssssnes 4,419,129 14,290,000 2FE...
716768  AD 8 | PETSMART INC 8.87 06/01/25.........cccevriiieeiiicienirereiiseisesssissesessssssesesssenssssseens. | conseseesesenees 04/13/2018........ EXTERNAL MANAGER TRADES..........coocoiierniieenriseeessesisesssssessesssisensennes | wvenes 434,913 745,000 SFE...iireeinis
73107G  AA 1 |POLARIS INTERMEDIATE CORP 8.5 12/01/22.......ccvvvevevriirnrireeerireinninnns 04/05/2018........ EXTERNAL MANAGER TRADES........c.coooviiieiincennineiessesisisssssiesssssesenies | aveees 709,800 690,000 5FE
744573  AJ 5 |PUBLIC SERVICE ENTERPRISE G 1.6 11/15/19......cccviiiiiiriiireeieiseeiseirienine 06/19/2018........ VARIOUS.......oooiiiintieie et nssenes | eebetesess e sasss st ess b nnsens | eosebasssess st nes 2,968,182 3,034,000 2FE.
756109 AL 8 |REALTY INCOME CORP 5.75 01/15/21.....ccvuvveiirerniircenrieienireierineins 05/17/2018........ | US BANK 1,054,480 .1,000,000 2FE.
756109 AV 6 |REALTY INCOME CORPORATION 3.87 04/15/25..........cocrvvrnrvnns 05/17/2018. SUSQUEHANNAL. ..ottt sssssss st ssssssensesssnsns | avenes 976,670 .1,000,000 2FE
760759  AH 3 |REPUBLIC SERVICES INC 5 03/01/20. 06/19/2018........ MARKET AXESS AS A BROKER VIA ALADDIN........cootuiriireiirerinrirerinessinsenes | corriressssisesessessssseseessssssssessssssssessns | sesnssesssessessessessssesessessenes 1,030,580 .1,000,000 2FE...
760759 AP 5 |REPUBLIC SERVICES INC 3.55 06/01/22 04/05/2018........ MIZUHO. ... enes | stbbensbs bbb | eres bbb 1,009,400 .1,000,000 2FE...
78470V AC 2 | SRC ENERGY INC 6.25 12/01/25..........oooeveieiieiniieiseieisissiesiseieseesisssesssssensnis | evsernninnnns 04/03/2018........ EXTERNAL MANAGER TRADES...........ccocoiiieineinineiesesieiessissisesssisesennns | cvenes 423,675 420,000 9,188 |4FE
85207U  AF 2 | SPRINT CORP 7.87 09/15/23 06/05/2018........ EXTERNAL MANAGER TRADES..........c.oitiiitiiriniieiistiessesiesisseesissssssssssessnns | sostesessesssesesssssssseseessessssssesssssssssesins | sesesssesssessassnessessnsssessssenes 1,357,800 | ooocvrreirierercereis 1,275,000 | ..ooveeceerieeenieieeeeeeenes 15,870 |4FE......covvvircerine
871829  AX 5 |SYSCO CORPORATION 2.6 10/01/20 04/24/2018........ MARKET AXESS AS A BROKER VIA ALADDIN........couuiiiririeiirinninniinsienins | seessiisssiesiessssessssssssssssesssesssssssens | eeesssssssessesssesssesssessssesns 1,185,900 | .o 1,200,000 2,167 | 2FE
87248N  AC 2 | THC ESCROW CORPORATION lI 5.12 05/01/25..........comrverrrrirereriniererineisiseeieniens 04/03/2018........ EXTERNAL MANAGER TRADES..........coooiiiiernriernrineiessesiessssseesesssisessenies | cveees 419,406 435,000 9,517 |4FE
89055F  AA 1 | TOPBUILD ESCROW CORP 5.62 05/01/26 04/11/2018........ EXTERNAL MANAGER TRADES........c.coooiiiieiiieinsineiesesisssssssienssssesesies | aveees 995,000 995,000 4FE
89114Q  C2 2 | THE TORONTO-DOMINION BANK 100 06/11/20.. 06/05/2018........ | TD SECURITIES......coiiiiiiieiiinieeieisiseie st ssss e ssssissesesssssenes | crestesissssssesiessssesessessnsssssesssssssesesins | seseresessssssnssessesssssessessenes 1,000,000 .1,000,000 1FE
90331H  NQ 2 | US BANK NATIONAL ASSOCIATIO 100 04/26/21.. 04/24/2018 US BANK ...ttt | avnes 1,500,000 .1,500,000 1FE
907818  EC 8 |UNION PACIFIC CORPORATION 3.87 02/01/55 06/06/2018........ MILLENIUM ADVISORS..........coomriiniiinnisnsineissssesssssssessssssssssssssnnss | areies 218,795 250,000 3,418 |1FE
907818  EV 6 | UNION PACIFIC CORPORATION 4.37 09/10/38 06/05/2018........ MORGAN STANLEY ..ot siessssesesssessssssssessssssseessnnies | cvenes 499,245 500,000
907818  EW 4 |UNION PACIFIC CORPORATION 4.5 09/10/48. 06/05/2018........ MORGAN STANLEY .....coutiiiiririiiniirerinsissiesiessssssiessesssssesssssssssssesssssssenssnnes | avenes 499,495 500,000
907818  EY 0 |UNION PACIFIC CORPORATION 3.95 09/10/28 06/05/2018........ CITIGROUP......vtiiernistietesiesie st | crnes 997,510 | v 1,000,000
91913y AR 1 |VALERO ENERGY CORP 6.12 02/01/20 06/01/2018........ WELLS FARGO......cooutiuiiiiriiieie ittt | etbatisessssb bbbt bbb nniens | chrebsessess st nes 1,047,410 .
92343V CA 0 |VERIZON COMMUNICATIONS INC 2.37 06/17/19 05/15/2018........ DAIWA SECURITIES AMERICA INC.......ovviiiiriirriiiiinsiiesiesisseississiiessissins | stessssesssiessessesesssssssssssssessesssssssens | eressssssssssesssssssesssessssesns 1,223,784 .1,215,000
92343V DW 1 | VERIZON COMMUNICATIONS INC 3.12 03/16/22 05/17/2018........ GOLDMAN SACHS......coocerieriiieietirereiissie st ssssisssessssiene | soetisessessetesess s sssese s sesss s s sesinesenins | sebenesesssessesssessessssesensssenes 1,821,381 | oo 1,850,000
92343V EP 5 | VERIZON COMMUNICATIONS INC 100 05/15/25 05/08/2018........ GOLDMAN SACHS.......cooiirireiiiisirsieisisssie s seessssssesesse s sssssssssesssssns. | shesssessssssssessesssssassesssssssssessassssssenss | sesesssosssessosssessessssssesssssnes 2,000,000 2,000,000
92346L  AA 1 |VERITAS US INC/VERITAS BER 10.5 02/01/24.........cooovvveierernirerrienierrer s 06/04/2018. EXTERNAL MANAGER TRADES..........cooooiiiieinieeerieeessenisersssseesessssisessennes | cvenes 223,925 260,000
927804 FH 2 |VIRGINIA ELECTRIC AND POWER C 5 06/30/19 06/27/2018........ [BARCLAY'S CAPITAL......couiiiririiiiireriiistisesisisesssis s s sssssssesieses | sresisssssssssssesiesssse s st ensssssenias | sebssesesssessessssssesssssensessenes 1,377,324 .1,350,000
92856J  AA 8 | VIZIENT INC 10.37 03/01/24 05/31/2018........ EXTERNAL MANAGER TRADES.......cocvtirinriierieriesiesseisssiesiesessesseniees | aeeene 538,881 485,000
92857W  BJ 8 | VODAFONE GROUP PLC 4.12 05/30/25. 05/23/2018........ BANK OF AMERICA. ..ottt sse sttt siens | soetisessesisseses bbb enins | oebenssessessass s entensees 1,485,435 .1,500,000
92857W  BL 3 | VODAFONE GROUP PLC 5 05/30/38 05/23/2018........ BANK OF AMERICA. ..ottt ssssssiesssssssssesssssssssssens | avenes 981,040 .1,000,000
92857W BN 9 | VODAFONE GROUP PLC 100 01/16/24. 05/23/2018........ BANK OF AMERICA........cooiiieeiiiieire et ssseniens | sossesessessssssesseesnsseseesesssssssesssssssssensns | sesensssssessesssessessssssensnsenes 1,000,000 | ..ooovrveiniereeeees 1,000,000
93369K  AA 3 | WAND MERGER CORP 8.12 07/15/23.........cvieiireieieireiniensiesinsieeesisesesssssessssinsens | oesierssinsins 06/28/2018........ EXTERNAL MANAGER TRADES........c.ccooiiieiiieenrineiesiesisisssssssesissisessenies | cveees 300,000 300,000
93369K  AB 1 | WAND MERGER CORP 9.12 07/15/26.........covviereririireriniisniesisersiesiserssisseesssisnens | covieinniennns 06/28/2018........ EXTERNAL MANAGER TRADES..........ccoooiiieiiiniscies e | cvenes 360,000 360,000
948626  AA 4 | WEIGHT WATCHERS INTERNATIO 8.62 12/01/25...........ccovvenec. 04/12/2018........ EXTERNAL MANAGER TRADES........c.coooiiieiniineenrinciesesieississeesissisesenies | cveees 422,156 395,000
98389B AM 2 | XCEL ENERGY INC 4.7 05/15/20 06/22/2018 BARCLAY'S CAPITAL. ....couvuririieieiieiesisisesessssssesssssessssssssesssssssssessssssssessess | ssesssesssssssessosssssesssessessssssessessssssesss | sesosssosssessissessesssssesssssnes 4,103,562 .4,010,000
13645R  AY 0 | CANADIAN PACIFIC RAILWAY COMP 4 06/01/28 05/14/2018........ [MORGAN STANLEY.......cccosrrermrmrmrerirernns 999,080 .1,000,000
552704  AC 2 |MEG ENERGY CORP 7 03/31/24.........coiririrriiiirirerissierssissiesssssesesssssssssssessessss | sosseessessees 04/06/2018. EXTERNAL MANAGER TRADES........c.coooviiieiineensineiesesiessssssiesssssesesies | aveees 364,838 430,000
66727W  AA 0 | NORTHWEST ACQUISITIONS ULC 7.12 11/01/22.......coovveerriniirernicrieeireisiseirernns | cevveierinnins 06/01/2018........ EXTERNAL MANAGER TRADES..........ccocovieiniiiniseiesieserssissiesssisesennns | cvenes 361,213 355,000
70137T AL 9 | PARKLAND FUEL CORP 6 04/01/26. 04/23/2018........ EXTERNAL MANAGER TRADES........c.coooiriiieiniieeniineiesesiseississssesssisesesies | cveees 100,475 100,000
02073M  AA 7 |ALPHA 2 BV 8.7506/01/23 C 05/24/2018........ EXTERNAL MANAGER TRADES.........c.coooviiieiniieinsisinssensssssssssesssssessesses | svenes 920,793 930,000
03968A  AA 9 |ARD SECURITIES FINANCE SAR 8.75 01/31/23.......ovuevieirirnineerineiessnireniesinsen (SR 05/14/2018........ EXTERNAL MANAGER TRADES..........coocoiiiieinriereriseiesiesiensssseesesissisessesnes | cvenes 370,975 355,000
05565Q  DF 2 |BP CAPITAL MARKETS PLC 3.01 01/16/27....... C 04/12/2018........ SOCIETE GENERALE.......c.ovutiiiieiriiieissisiesississssiessssiessssessesssssssnsenes | avenes 478,015 500,000 3,771 |1FE
13323A  AA 8 | CAMELOT FINANCE SA 7.87 10/15/24........coovvieireierceireieinsrersessiesesseesie s (SR 06/13/2018........ EXTERNAL MANAGER TRADES..........ccoooiiieriernreeesseniensssseesesssisessennes | crenes 269,638 265,000 3,478 | 5FE
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20914U  AE 6 | CONSOLIDATED ENERGY FINANCE 6.5 05/15/26. C 05/03/2018........ EXTERNAL MANAGER TRADES.. JEUTORRRSORRRRTORIORR PN 525,000 525,000 3FE
25243Y AW 9 | DIAGEO CAPITAL PLC 100 05/18/20... (SR 05/15/2018........ [BARCLAY'S CAPITAL......cvuiirireiiiiireriniiteresiersesesiesiesiseesessssssssesssesssssseesseses. | sresssesssssesesessessssesesssssssssesssesssssssssessns | sesssesesssesssssessessnssessessanes 1,000,000 ..1,000,000 1FE
25243Y  AX 7 |DIAGEO CAPITAL PLC 3 05/18/20 C 05/15/2018........ | BARCLAY'S CAPITAL.. | 999,480 . ..1,000,000 1FE
29273E  AC 2 |ENDO FINANCE LLC/ ENDO LTD/ E 6 07/15/23.. . |C.... 06/07/2018........ | EXTERNAL MANAGER TRADES.. e | s 891,956 | .o 1,155,000 25,672 | 5FE
50200R  AA 1 |LHMC FINCO SARL 7.87 12/20/23... c 06/22/2018. EXTERNAL MANAGER TRADES.. . . 531,451 555,000 4FE
62947Q  AS 7 |NXP BV 4.12 06/15/20 .|C.... 05/16/2018........ [JEFFERIES & CO....ovuiiiiciiiiisisieiiiisii s | coessississssssesissssssess st ssssesias | sosenssessssssssesssessssssssessanes 1,009,500 | ..ooovoiieieis 1,000,000 | ..o 17,531 |3FE..ciciiiiie
62947Q AU 2 |NXP BV/NXP FUNDING LLC 4.12 06/01/21 [ 05/11/2018........ [ CITIGROUP.......c.eiiiriiiiieiriieri et | enes 501,875 500,000 9,396 |3FE
82660C  AA 0 | SIGMA HOLDCO BV 7.87 05/15/26.........ccviervererrersirnniereiininns C 04/25/2018........ | EXTERNAL MANAGER TRADES.. ettt | bbbt | eeebte e 1,445,000 | ..o 1,445,000 4FE
85572N 6 | STARS GROUP HOLDINGS BV 7 07/15/26.... [ 06/28/2018........ EXTERNAL MANAGER TRADES.. [EUSRTTTRRRIOTURRRTT IOV 800,000 800,000 5%
89365D AA 1 | TRANSDIGM UK HOLDINGS PLC 6.87 05/15/26.......... .|C 05/02/2018........ | EXTERNAL MANAGER TRADES.. SRRSO IS 198,480 200,000 4FE
893800 0 | TRANSOCEAN GUARDIAN LTD 5.87 01/15/24 .|1C 06/27/2018........ | EXTERNAL MANAGER TRADES.. JEUSTRSRSRRRRR RN 257,400 260,000 4FE
893830 BE 8 | TRANSOCEAN INC 9 07/15/23 SR 05/08/2018........ EXTERNAL MANAGER TRADES.. [T RN 860,588 795,000 22,569 |4FE
3899999. Total - Bonds - Industrial and Miscellaneous....................... s 136,263,885 | ... ..136,085,000 ..1,029,779
8399997. Total - BONds - Part 3.........oiiiiiiiiis e . . 250,159,694 . ..248,990,316 1,371,719
8399999, TOAl = BOMAS. ...tttk E 18£8k eEe0k e heE1 £feEEeEs oL LR L b eLE R EEE LR R EE LR L E LR AR LR L E LR L bR E LR AL EE LR b fbneen ettt 250,159,694 | ..o 248,990,316 | ..o 1,371,719
Common Stocks - Industrial and Miscell
003654 10 0 |ABIOMED INC................. 06/04/2018........ EXTERNAL MANAGER TRADES.. et | e 320.000 127,030 XXX
004225 10 8 |ACADIA PHARMACEUTICALS INC 05/29/2018........ | EXTERNAL MANAGER TRADES.. | 5,880.000 | ..o 104,270 XXX
00846U 10 1 | AGILENT TECHNOLOGIES INC........ovvuriiereiiiieriniieiierieiesissiesiesseesesseseesssseeneeees 04/16/2018........ | EXTERNAL MANAGER TRADES.. et | e 570.000 38,884 XXX
00971T 10 1 | AKAMAI TECHNOLOGIES INC.....coovvrreriirriirieiiirersieeesiseessnienes 06/04/2018........ | EXTERNAL MANAGER TRADES.. et | e 380.000 29,188 XXX
009728 10 6 |AKORN INC 05/07/2018. EXTERNAL MANAGER TRADES.. et | s 1,240.000 XXX
02043Q 10 7 | ALNYLAM PHARMACEUTICALS INC......cccovuivriiiireiiirinsierssiererineena 06/26/2018........ | EXTERNAL MANAGER TRADES.. ettt | s 1,950.000 XXX
03674X 10 6 | ANTERO RESOURCES CORP.........cccorvvuirriiiinrrirerirenes 05/21/2018........ | EXTERNAL MANAGER TRADES.. cerr s | 850.000 16,266 XXX
03784Y 20 0 |APPLE HOSPITALITY REIT INC 04/30/2018........ | EXTERNAL MANAGER TRADES.. . 15,922,000 | ..o 277,716 XXX
055417 10 1 [BGC PARTNERS INC CLASS A......ovmiiiiiriniieiniinsissisisissssssssssiesssssssssessssssssenss. | oosssessssnnens 05/14/2018........ EXTERNAL MANAGER TRADES.. | 1,540.000 | oo 18,723 XXX
09609G 10 0 |BLUEBIRD BIO INC 06/26/2018........ | EXTERNAL MANAGER TRADES.. et | s 1,130.000 194,923 XXX
105368 20 3 | BRANDYWINE REALTY TRUST REIT TRUST.....cooiiiiiiiiieieineieeeriseiesisnsisssiens | ceivesesinnines 06/12/2018........ | EXTERNAL MANAGER TRADES.. . .22,908.000 367,879 XXX
111200 10 5 |BRIXMOR PROPERTY GROUP REIT INC 05/14/2018........ | EXTERNAL MANAGER TRADES.. . .37,030.000 544,111 XXX
11133T 10 3 |BROADRIDGE FINANCIAL SOLUTIONS INC.. e 04/02/2018. EXTERNAL MANAGER TRADES.. 60.000 6,481 XXX
116794 10 8 |BRUKER CORP 06/26/2018........ | EXTERNAL MANAGER TRADES.. 310.000 . 9,167 XXX
12503M 10 8 | CBOE GLOBAL MARKETS INC.......cviurriiriiieerisieeiesieisesi e siseesesssesessses s 06/18/2018........ | EXTERNAL MANAGER TRADES.. 640.000 66,825 XXX
12504L 10 9 |CBRE GROUP INC CLASS A BTN 04/19/2018........ | EXTERNAL MANAGER TRADES.. . . 380.000 18,105 XXX
12541W 20 9 |CH ROBINSON WORLDWIDE INC 04/03/2018........ | EXTERNAL MANAGER TRADES.. e | 1,380.000 | oo 127,166 XXX
12653C 10 8 | CNX RESOURCES CORP. .. | 05/21/2018. EXTERNAL MANAGER TRADES.. | 1,390.000 20,856 XXX
127055 10 1 |CABOT CORP . e .. | 05/29/2018........ | EXTERNAL MANAGER TRADES.. | 9,150.000 | ooovoveiiieireieee e 542,246 XXX
127097 10 3 | CABOT OIL & GAS CORP........ovuririreiriirieeieeicissiese s essessssesenss. | evsersnnsnnens 04/23/2018........ | EXTERNAL MANAGER TRADES.. et | s 1,640.000 38,714 XXX
14149Y 10 8 | CARDINAL HEALTH INC 06/26/2018........ | EXTERNAL MANAGER TRADES.. | 9,990.000 [ ..veverrireririrrierenieeriiae 533,235 XXX
15136A 10 2 | CENTENNIAL RESOURCE DEVELOPMENT IN.....ccoviiiiriiireriiireisieisniseiesinianene 06/12/2018........ EXTERNAL MANAGER TRADES.. e | 9,100.000 | ..vorvrnierrriereeeee 162,901 XXX
156700 10 6 |CENTURYLINK INC 06/26/2018........ | EXTERNAL MANAGER TRADES.. . :23,330.000 | ..o 431,023 XXX
156782 10 4 |CERNER CORP. 06/26/2018........ | EXTERNAL MANAGER TRADES.. | e 770.000 45,624 XXX
16411R 20 8 |CHENIERE ENERGY INC 04/23/2018........ | EXTERNAL MANAGER TRADES.. et | s 3,914.000 220,815 XXX
169656 10 5 |CHIPOTLE MEXICAN GRILL INC 06/26/2018. EXTERNAL MANAGER TRADES.. . . 520.000 242,301 XXX
20605P 10 1 [ CONCHO RESOURCES INC.........ccviiiriiiireriiitienieisiissiesssisseesssessssesssssssssensens | covseinnsennne 06/26/2018........ | EXTERNAL MANAGER TRADES.. e | 3,331.000 [ oo 456,289 XXX
21871IN 10 1 |CORECIVIC REIT INC 05/14/2018........ | EXTERNAL MANAGER TRADES.. s | s 1,280.000 25,937 XXX
24703L 10 3 | DELL TECHNOLOGIES CLASS V INC.....ccovvrierirrirrrisrineiierinesienireenns 05/14/2018........ | EXTERNAL MANAGER TRADES.. O OO 5,600.000 | ..o 407,661 XXX
24906P 10 9 |DENTSPLY SIRONAINC 04/30/2018........ | EXTERNAL MANAGER TRADES.. et | s 2,750.000 137,854 XXX
252131 10 7 |DEXCOM INC .| 06/26/2018........ | EXTERNAL MANAGER TRADES.. | 2,278.000 217,756 XXX
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253393 10 2 | DICKS SPORTING INC.....cooriuiirieriieirniisiserissiessessssisssssssesssssessessssssessesssssassessessans | sosssssnssonens 06/12/2018........ EXTERNAL MANAGER TRADES........c.coeviiieiiiiineinniessssssiesssssssessssssssssses | srnssissssssessssessessssssssenes 2,070.000 | oo 77,497 XXX |
25470M 10 9 |DISH NETWORK CORP CLASS A 06/26/2018........ | EXTERNAL MANAGER TRADES..........cocomiiiiiiiieeinrieeerssissesesiserssssessesisssens | eeeressesssssssssesessessessnsene 5,940.000 200,931 XXX |
264411 50 5 |DUKE REALTY REIT CORP 06/26/2018........ | EXTERNAL MANAGER TRADES..........cocimiiiiiiiieiineiesisississesesiensssssesissiens | veeessssissssesssssssssessssens 9,460.000 | ..vovvrnrirerririernieieiae 272,363 XXX |
26884L 10 9 |EQT CORP ..| 05/21/2018........| EXTERNAL MANAGER TRADES.. 670.000 35,539 XXX |
28035Q 10 2 |EDGEWELL PERSONAL CARE .| 04/16/2018. EXTERNAL MANAGER TRADES.. 40.000 XXX |
29364G 10 3 [ENTERGY CORP 04/30/2018........ | EXTERNAL MANAGER TRADES.. 520.000 XXX |
29472R 10 8 |EQUITY LIFESTYLE PROPERTIES REIT L......cvuiiririniirierirereninceeieseesieeiessenenenes 04/03/2018........ | EXTERNAL MANAGER TRADES..........cocomiiiiiriieeiintiesinsessissesesisesssisssesissiens | rteressssisssesssessssssesessnsens 1,870.000 XXX L
316773 10 0 |FIFTH THIRD BANCORP........cociviiiiiiinieiinsiesisisississe s essssenes 05/29/2018........ | EXTERNAL MANAGER TRADES..........ccocimiiiiiiiierinsiessississessssesssssssesssseess | nveesssssssssssssssssssesssens 1,410.000 XXX |
31816Q 10 1 |FIREEYEINC............ 06/18/2018........ EXTERNAL MANAGER TRADES..........coooiiiiiniieieieisessierssiseeesssesssssenes | evoeeseseseresnnenes 100.000 XXX L
336433 10 7 |FIRST SOLAR INC 06/04/2018........ | EXTERNAL MANAGER TRADES..........ccocimiiiiiiiiieiintiesnsississesesienssssssessssiens | nteessesissssssssssssesessssene 2,440.000 XXX |
345605 10 9 |FOREST CITY REALTY REIT INC TRUST.......... 05/07/2018........ | EXTERNAL MANAGER TRADES.. .23,110.000 XXX |
36164V 30 5 |GCILIBERTY INC CLASS A. 04/30/2018........ | EXTERNAL MANAGER TRADES..........coomiiiiiriieerintiesinsessissesesiserssissssesissiens | rteressssissssssesesenessesinsens 3,260.000 XXX L
364760 10 8 |GAPINC 05/29/2018. EXTERNAL MANAGER TRADES.. 930.000 XXX |
38388F 10 8 |WR GRACE & CO 06/18/2018........ | EXTERNAL MANAGER TRADES..........coosiiiieiieieintierierssresesesiserssssesesisssens | everessesisesessessesssessessnsenen 2,420.000 XXX |
402635 30 4 |GULFPORT ENERGY CORP......ccviiiriiiiiiieresissiesie s sssiessniees 05/21/2018........ |EXTERNAL MANAGER TRADES..........ccocimiiiiiiiiieiintiesinsississesesienssssssesissiens | nteessesisssesssssssssessssens 1,250.000 XXX |
40414L 10 9 |HCPREITINC.....ccoovvvrvieriiran 04/30/2018........ |EXTERNAL MANAGER TRADES..........ccooisiiiiiiiieinieeesississiesiseissssssesisniens | veviesissisensennnes 350.000 XXX L
405217 10 0 |HAIN CELESTIAL GROUP INC 04/16/2018........ EXTERNAL MANAGER TRADES..........coooiitiintiieineiseistssiesssiseeesisessninsses | srossssinesesinsenes 730.000 XXX L
419870 10 0 | HAWAIIAN ELECTRIC INDUSTRIES INC 04/30/2018........ | EXTERNAL MANAGER TRADES..........coccoiiieiinriierinintiiesiiesierenessssesssissss | soesiiesssessssessssessssssenes 4,690.000 163,256 XXX |
423452 10 1 |HELMERICH & PAYNE INC......cooiiiiiiieiiniiceinriseiesiseie s nsessssesenes | oeveessnssnnens 06/12/2018........ | EXTERNAL MANAGER TRADES..........ccocomiiiiriieeiintiesinsississesesierssisesesissiens | eviressesissssssessesssessesinsenes 5,770.000 400,253 XXX L
42809H 10 7 |HESS CORP 04/23/2018........ | EXTERNAL MANAGER TRADES..........ccociiiiiiiiiiierintiesnsississsesiessssssessssiens | neeessesisssesssssssesessssene 2,770.000 157,290 XXX |
43283X 10 5 |HILTON GRAND VACATIONS INC 06/26/2018........ | EXTERNAL MANAGER TRADES..........ccooomiiiiniiiinieeierssienesesierssissesissiens | oviesissisisessesssssess s 4,390.000 172,975 XXX |
44107P 10 4 |HOST HOTELS & RESORTS REIT INC.....ccvvuuiveiiireriiieensicissirenesinein 05/07/2018........ EXTERNAL MANAGER TRADES..........ooiiiiiitiisineisintssieresisseesisssssisssns | soveissssssesissiessesssessessenes 5,470.000 | ..o 108,949 XXX |
445658 10 7 |JB HUNT TRANSPORT SERVICES INC 04/03/2018........ | EXTERNAL MANAGER TRADES.. 670.000 77,449 XXX |
45168D 10 4 |IDEXX LABORATORIES INC 05/14/2018........ | EXTERNAL MANAGER TRADES.. 110.000 23,300 XXX |
462222 10 0 |IONIS PHARMACEUTICALS INC 06/26/2018........ | EXTERNAL MANAGER TRADES..........ccocisiiiiiiiiieiinsiesinsississesesierssssssesissiens | reeessssissssssssssssesessssens 3,240.000 XXX |
464287 46 5 |ISHARES MSCI EAFE ETF 06/08/2018. SUSQUEHANNA.. 605,895.000 XXX L
49446R 10 9 |KIMCO REALTY REIT CORP 06/04/2018........ | EXTERNAL MANAGER TRADES..........cocomiiiiiiiieeiintiesinsississesesisesssssssesissiens | rteressssisssesisssssssessessssenes 2,550.000 XXX |
530307 10 7 |LIBERTY BROADBAND CORP SERIES A.......ccovvirimirieririiensiiesinseiesissesssins 05/21/2018........ | EXTERNAL MANAGER TRADES..........coccouiiiiirienininntiissiiesierenessssissiienss | soesisesssessssesssssessesssnenes 2,070.000 XXX L
530307 30 5 |LIBERTY BROADBAND CORP SERIES C........ccvvviirriiireriniiieiesieriesieresisseesinenenes 06/26/2018........ | EXTERNAL MANAGER TRADES..........ccocimiiiiriieeiintiesinssssissesesisesssissssesissiens | oeeressssiessessessessessessnsenes 7,880.000 XXX L
531229 40 9 |LIBERTY MEDIA LIBERTY SIRIUSXM COR........ccocrmrvrrrrireinrinienns 06/26/2018........ EXTERNAL MANAGER TRADES........c.cooviiiiiiieinsinsiessssssiesssssssessssssssssses | sonssssssssesssssessessssssssenes 8,810.000 | .o 422,952 XXX |
531229 60 7 |LIBERTY MEDIA LIBERTY SIRIUSXM COR.........cccoovvererrmrirrirrirenee 06/26/2018........ | EXTERNAL MANAGER TRADES.. .10,050.000 480,993 XXX |
531229 85 4 |LIBERTY MEDIA FORMULA ONE CORP SER 06/26/2018........ | EXTERNAL MANAGER TRADES..........cocomiiiiiriieeiintieeinsississesesierssssssesissiens | rteressssissesisssesssesessnsens 1,250.000 ...42,056 XXX |
538034 10 9 |LIVE NATION ENTERTAINMENT INC............... 04/27/2018........ | EXTERNAL MANAGER TRADES..........coccoumiiiimriininineeissriesiesesssssssisssssnnss | svoeesienssenesnsenns 550.000 21,854 XXX L
552690 10 9 |MDU RESOURCES GROUP INC 04/30/2018........ | EXTERNAL MANAGER TRADES.. .20,500.000 | ..oovvnrerriniiereenine 574,925 XXX L
55306N 10 4 |MKS INSTRUMENTS INC 06/12/2018........ EXTERNAL MANAGER TRADES..........oooviiiiiirineisisisnsssessssssssessssssssssses | svosesssesessnnenes 470.000 47,795 XXX |
55616P 10 4 [MACYS INC.....ociiiiiiiiiceiesie sttt nnnans | evssesssssnnene 06/12/2018........ | EXTERNAL MANAGER TRADES..........ccocosiiiiniieeinriernerssissesesisesssssessesissiens | eeeresissisesssssesssssessessnsene 5,280.000 183,872 XXX L
565849 10 6 | MARATHON OIL CORP.......ccoiviriiiriieiineireeiniiceesieseeissi s 04/23/2018........ | EXTERNAL MANAGER TRADES..........cocimiiiiiiiiieiintiesinsississeesisesssssesesissiens | rtiressssisssesissssssessessssens 8,930.000 162,103 XXX L
570535 10 4 | MARKEL CORP......eviiiiitieeieisniee ettt ssnisnene. | evssesinnsenins 04/23/2018........ | EXTERNAL MANAGER TRADES.. 560.000 648,028 XXX L
59522J 10 3 |MID AMERICA APARTMENT COMMUNITIES..........cccoovririrnrinianne 06/04/2018. EXTERNAL MANAGER TRADES.. 200.000 18,937 XXX |
63938C 10 8 | NAVIENT CORP.....ovtuiiiriirericiceesis ettt sss st ensessnsns | anssesessansas 06/18/2018........ | EXTERNAL MANAGER TRADES.........ccocimiiiiiiiieeriniesisississessssesssssssessssiens | oeeesssssssssssssssssssesssens 1,230.000 XXX |
64828T 20 1 |NEW RESIDENTIAL INVESTMENT REIT CO....covveieeireriieieeeieeiseieriseseienieenenes 06/12/2018........ | EXTERNAL MANAGER TRADES.. .11,980.000 XXX |
655044 10 5 |NOBLE ENERGY INC 06/12/2018........ | EXTERNAL MANAGER TRADES..........cocisiiiiiiiireiineiesinsississesesiensssssesissiens | rveessssssssesssssssesessssene 2,280.000 XXX |
67059N 10 8 |NUTANIXINC CLASS A 06/26/2018........ EXTERNAL MANAGER TRADES..........oooiiiiiiniieieinsssierssisseessssisssssses | sovernsssssesissiessesssessessenes 1,780.000 | ..o 98,932 XXX L
679580 10 0 | OLD DOMINION FREIGHT LINE INC........ooovriiririnrireriniincirenineisissisessesissiensesssninens. | oeveeresninnens 05/21/2018........ | EXTERNAL MANAGER TRADES..........coiiiiiiriiieiintiernsissiseeesisesesssesesinsiens | oreviesinseesinsnnes 380.000 57,168 XXX L
682680 10 3 |ONEOKINC....c.ccorvrvririnee 05/01/2018........ | EXTERNAL MANAGER TRADES.........ccocimiiiiiiiieeiiniessississessssessssssesssssens | neeessssssssssssssnssssesssen 2,450.000 | oo 147,508 XXX |
697435 10 5 |PALO ALTO NETWORKS INC.......coueriiiririiiiieniireiseniesesissesessesssssesssesssssssesessnsine | ceveersnsinnens 04/23/2018........ | EXTERNAL MANAGER TRADES.........coiiiririeieieinrierinsseseseeesisesesssesesissiens | creviesinsesesinsnnes 305.000 57,739 XXX L
700517 10 5 |PARKHOTELS RESORTS INC 06/12/2018........ | EXTERNAL MANAGER TRADES.........ccocimiiiiiiiiierisiesisissississssesnssssessssinens | oeeesssssssssnssssnssssesssens 9,240.000 | .ooeoeveiiiiieeee e 297,468 XXX |
703481 10 1 |PATTERSON UTI ENERGY INC 05/14/2018........ EXTERNAL MANAGER TRADES..........coooiiiiinriieineieineesierssiseeesssessssssnes | svoeeseseeresinnens 610.000 13,874 XXX L
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720190 20 6 |PIEDMONT OFFICE REALTY TRUST REIT.....ccovvuiriiiieierieiisisieisseisssseeensnnenes 05/07/2018........ EXTERNAL MANAGER TRADES........cccovviiiririeineiniessssssiesssssssessssssssssses | srnssssssssesssssessessssssssenes 1,260.000 22,790 XXX |
74267C 10 6 | PROASSURANCE CORP. .. | 05/29/2018........ | EXTERNAL MANAGER TRADES..........coooosiiemiierimieierintissierssisesessensssenes | eressnseesesinsens 390.000 15,544 XXX L
74340W 10 3 |PROLOGIS REIT INC .1 05/29/2018........ | EXTERNAL MANAGER TRADES.........ccooomiiiiiiieiniieisisiseeresisssssssesssssenses | sovsrnssssessssiessessssssssenes 3,190.000 [ .oveveriierririereneieiiae 207,500 XXX |
751212 10 1 |RALPH LAUREN CORP CLASS A 06/12/2018........ | EXTERNAL MANAGER TRADES..........ccooosiiiiiiiiinisiieeisrssienesesierssisesesissiens | oviesissisessssesssssesessssenen 2,970.000 388,390 XXX |
75281A 10 9 | RANGE RESOURCES CORP 05/21/2018. EXTERNAL MANAGER TRADES.. 670.000 10,437 XXX |
756577 10 2 |RED HATINC 06/04/2018........ | EXTERNAL MANAGER TRADES.. 660.000 111,665 XXX |
761152 10 7 |RESMED INC .| 06/07/2018........ | EXTERNAL MANAGER TRADES.........c.ocoosiiiimiieinmieieiintineiresssississiesssienes | soreresinssesinsiessessesseseenes 1,779.000 | oo 185,257 XXX L
784117 10 3 |SEIINVESTMENTS .1 04/02/2018........ | EXTERNAL MANAGER TRADES........cccooomiiiirmiierniieeesieissessssssssssesssssssns | svossssssesessssens 470.000 34,561 XXX |
78667J 10 8 | SAGE THERAPEUTICS INC 06/26/2018........ EXTERNAL MANAGER TRADES..........coooiiiiiniieieieisessierssiseeesssesssssenes | evoeeseseseresnnenes 680.000 104,783 XXX L
80283M 10 1 | SANTANDER CONSUMER USA HOLDINGS IN.......covvriiririirnirnrierisiseeeiisseenisnnes 05/29/2018........ | EXTERNAL MANAGER TRADES..........ccocimiiiiiiiieieiintiesinsississesesienssssssesissiens | reeessssissssesssssssessessssen 4,550.000 88,444 XXX |
812578 10 2 | SEATTLE GENETICS INC 05/07/2018........ |EXTERNAL MANAGER TRADES..........ccocosiiiniiiieinieeesissississisesssssssesissiens | veviesisseensennnes 505.000 27,226 XXX L
81762P 10 2 | SERVICENOW INC 04/23/2018........ | EXTERNAL MANAGER TRADES.. 100.000 16,889 XXX L
830566 10 5 | SKECHERS USA INC CLASS A 06/12/2018. EXTERNAL MANAGER TRADES.. 210.000 XXX |
848574 10 9 | SPIRIT AEROSYSTEMS INC CLASS A......oviriiiernriniieriseiseiessesisseessssssasesssennssns | ceveernnsnnene 04/23/2018........ | EXTERNAL MANAGER TRADES.. 210.000 XXX L
84861U 10 5 |SPIRIT MTAREIT 06/01/2018........ | FREE RECEIVE OF SECURITIES.........coocotiiiiiiniiniiinieinnieieissiessssssssiesns | vveessssiessssssssssesessnsens 1,540.000 XXX |
848637 10 4 |SPLUNKINC............. 05/14/2018........ |EXTERNAL MANAGER TRADES..........ccocomiiiiiiininiieeisissisnesesiserssisssssissiens | oveesissisesssssesssssesessnsenen 2,056.000 XXX L
852234 10 3 |SQUARE INC CLASS A. 06/04/2018........ EXTERNAL MANAGER TRADES..........coooiitiintiieineiseistssiesssiseeesisessninsses | srossssinesesinsenes 330.000 19,763 XXX L
858912 10 8 |STERICYCLE INC 06/26/2018........ | EXTERNAL MANAGER TRADES..........coocouiiiiinriierinintiinsiiesieresessssessiienss | soesisesssessssesssssessssssenss 4,840.000 313,673 XXX |
87336U 10 5 | TABLEAU SOFTWARE INC CLASS A 06/27/2018........ | EXTERNAL MANAGER TRADES..........ccocomiiriiriieeiintiesinerssissesesiserenisssesissiens | eviressesisessssessesssessessnsene 4,060.000 376,753 XXX L
876030 10 7 | TAPESTRY INC 04/02/2018........ | EXTERNAL MANAGER TRADES..........ccocimiiiiiiiiieiinsiesisississesesiessssssensssiens | neeessesisssssssssssssessssens 1,080.000 55,500 XXX |
876664 10 3 | TAUBMAN CENTERS REIT INC 05/14/2018........ | EXTERNAL MANAGER TRADES...........cccosiiiniiiieinieeinsisnissiesiesssssesesissiens | veviesssseensennnes 790.000 43,833 XXX L
880779 10 3 |TEREX CORP 05/29/2018........ EXTERNAL MANAGER TRADES..........ooiiiiiiiitiisineieistnsieresisseesisssssissses | sovsisssnsiesissiessesssessessenes 1,570.000 | ..oooveeereriiieeerseeees 66,706 XXX |
886547 10 8 |TIFFANY......... 06/12/2018........ | EXTERNAL MANAGER TRADES..........coccovmiiimrinirieiissrierieressssssissssinnes | soeesienssenesnsenns 500.000 67,055 XXX L
892356 10 6 | TRACTOR SUPPLY ...ttt sesessssssssssnsenenns | oevsessnssnnene 06/18/2018........ | EXTERNAL MANAGER TRADES..........ccocomiiiriieeiintiesinesssisesesisesssisssesissiens | overessesiesssssesesssessessnsenes 3,320.000 | ..o 249,046 XXX L
89400J 10 7 | TRANSUNION 04/02/2018........ | EXTERNAL MANAGER TRADES..........cocimimiiiiiieiisieiesiesissiessssisssessssssnsnens | oesineenes 20.000 | coveieee e 1,115 XXX L
896945 20 1 |TRIPADVISOR INC . | 06/26/2018. EXTERNAL MANAGER TRADES..........ooiiiiieiieinereeinsssieresisseessssnsssseses | sovemnesnssesisssessesssessensnenes 5,052.000 290,346 XXX |
902653 10 4 |UDRREITINC 04/30/2018........ | EXTERNAL MANAGER TRADES..........cocomiiiiiiiieeiintiesinsississesesiserssssssesissiens | rteressssisesssinssssinssessnsens 1,040.000 | oo 37,908 XXX |
921943 85 8 |VANGUARD FTSE DEVELOPED MARKETS ET. 06/08/2018........ | SUSQUEHANNA.. 951,405.000 | ..oovvriiiinieies 42,679,077 XXX L
922042 85 8 | VANGUARD EMERGING MARKETS STOCK IN..... 06/08/2018........ | SUSQUEHANNA.. 368,880.000 | ..oevveurerererieirrireienis 16,555,298 XXX L
92276F 10 0 |VENTASREIT INC 06/26/2018........ EXTERNAL MANAGER TRADES........c.cooviiiiiiieisisiessssssiesssssssessssssssssses | srnssssssssesssssessessssssssenes 6,660.000 359,282 XXX |
925652 10 9 |VICIPPTYSINC .| 04/03/2018........ | EXTERNAL MANAGER TRADES.........cooosiimimiiernnierniinsinsienssissssssesssssenes | soverssssssesissiessessesssnsenes 2,100.000 38,404 XXX |
928254 10 1 |VIRTU FINANCIAL INC CLASS A .1 06/12/2018........ | EXTERNAL MANAGER TRADES.........ccoovriiimiiieiniiernsisisseesisissssssesssienies | sorersssssesinssessessessesienes 1,120.000 33,527 XXX |
92840M 10 2 |VISTRA ENERGY CORP. 04/23/2018........ | EXTERNAL MANAGER TRADES.. .21,030.000 XXX |
929042 10 9 | VORNADO REALTY TRUST REIT TRUST 04/30/2018........ | EXTERNAL MANAGER TRADES..........cocomiiiiiriieieiintiesinsissinsesesiseresisesesissiens | rteressssisssssssesesesesessnsens 1,330.000 XXX L
929089 10 0 |VOYAFINANCIAL INC 04/23/12018........ EXTERNAL MANAGER TRADES........cccoiviiieiiiiinsiniesssssssesssssssesssssssssses | srnssssssssesssssessessssssssenes 4,560.000 XXX |
92936U 10 9 |W.P.CAREY REIT INC.....oviieiiiiieirieeineieiseiene st ssesssssessssssesensens | cevsessnssnnens 04/30/2018........ | EXTERNAL MANAGER TRADES..........cocosiiiniiieeiniieeieessrssesesisesssssesesissiens | everesiesisesssssessesssensessnsene 5,270.000 335,953 XXX L
948741 10 3 |WEINGARTEN REALTY INVESTORS REIT 05/14/2018........ | EXTERNAL MANAGER TRADES..........cocimiiiiiiiiieiniiernsiesisseesisessssnesesissiens | veviesisseesinsnnes 530.000 14,578 XXX L
94946T 10 6 | WELLCARE HEALTHCARE PLANS INC.. ..| 05/07/2018........| EXTERNAL MANAGER TRADES...........ccccosiiiiniieinieinseserssisesessseissssennns | eeseneenes 70.000 15,130 XXX L
966387 40 9 |WHITING PETROLEUM CORP. .. | 05/21/2018. EXTERNAL MANAGER TRADES..........ooiiiiiiiintiirinsieeissnsieresisseesissisnisnes | soneisssnssesissisesssssesseneenes 3,132.000 .160,060 XXX L
969457 10 0 |WILLIAMS INC .| 04/30/2018........ | EXTERNAL MANAGER TRADES........cccoovmiiiiriieriniieinnisisseressssssssssesssssesses | sonersssssessseesssssssssssenes 1,470.000 ...37,876 XXX |
98138H 10 1 |WORKDAY INC CLASS A.....oviiiiiirieieiinriesiesisesessesesssseessessssesessessssessesssssssssenss | cevsessnnsnnens 06/18/2018........ | EXTERNAL MANAGER TRADES..........cocomiiiriieeiintieeier s sssssesesisseens | eeeressesssesesssessssssessessnsenen 2,404.000 322,484 XXX L
98212B 10 3 |WPXENERGY INC.......covvvvirirrrrns 05/14/2018........ | EXTERNAL MANAGER TRADES..........cocimiiiiiiiiierintinesisississesesiesssssssesssiens | neeessssissesssssssssesessssen 6,070.000 [ ..voverrirerririersneieei 110,886 XXX L
G01767 10 5 |ALKERMES PLC COMMON STK....oviieiireiinrieieiisriesisersessssesssisseenes | ceveveinniennne 06/26/2018........ EXTERNAL MANAGER TRADES..........ccoooiiiiinineinisiseesierssissesesississsssnes | svonesssiesssnnens 290.000 12,024 XXX L
G0585R 10 6 |ASSURED GUARANTY LTD 06/12/2018........ | EXTERNAL MANAGER TRADES..........ccocomiiiiriieeiintierinsississesesisesssissssesissiens | rteressssissssssseseseessessnsen 6,951.000 261,797 XXX L
HB8817H 10 0 | TRANSOCEAN LTD ..o ireiiiieerrieinnisieisssisisesssisessesssssssssssssssssessessssssessesssssessonss | sonssessessnnes 04/16/2018........ | EXTERNAL MANAGER TRADES.. .11,510.000 133,892 XXX |
550021 10 9 |LULULEMON ATHLETICA INC 06/04/2018........ | EXTERNAL MANAGER TRADES..........ccocomiiiiriieeiinriesinerssissesesiserssisssesissiens | eteressesisssessessesssessesinsene 1,621.000 165,927 XXX L
GO0450A 10 5 | ARCH CAPITAL GROUP LTD....cooviiiriiiiriinieissieieissiessessssesssssssssssnssssesssssessnes C 04/18/2018........ | EXTERNAL MANAGER TRADES.........ccocimiiiiiriieerisiessissississssessssssesssssnens | eeeessssssssssssssnssssesssens 3,370.000 275915 XXX |
G0692U 10 9 | AXIS CAPITAL HOLDINGS LTD......oiuiiiireriiieririsesesierseisee e sessssessessssesenssenanses [ 05/21/2018........ EXTERNAL MANAGER TRADES..........ooiiiirieineineieeinesrieresisseessssssssseses | sovernsssssesisssessessessessenes 3,030.000 | .o 174,619 XXX L




Statement as of June 30, 2018 of the Blue Care Network of MiChigan

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

1 2 3 4 5 6 7 8 9 10
NAIC Designation or

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)
G7496G 10 3 | RENAISSANCERE HOLDINGS LTD......cocvvvveriierinrierrnninnes .|C 05/22/2018........ EXTERNAL MANAGER TRADES.. et | e 440.000 55,922 XXX L.

G97822 10 3 |PERRIGOPLC [ 06/18/2018........ | EXTERNAL MANAGER TRADES.. et | s 5,370.000 [ ..ovoverrirnirirerenieee 403,442 XXX L.

P31076 10 5 | COPA HOLDINGS SA-CLASS A......ooiiiiiiiiiiiniiierssissiensssisssnssssssnsenes . |C 06/12/2018........ | EXTERNAL MANAGER TRADES.. et | s 280.000 28,958 XXX L.

9099999. Total - Common Stocks - INAUSIIAl ANA MISCEIANEOUS.......... ittt eeteess st ee s st hs e eE o888 E e E 8880060k ehinnsene st enb st enrees 121,626,767 XXX 0 XXX v

Common Stocks - Mutual Funds

316146 10 9 |FIDELITY INVESTMENT GR BOND........coimiiiiiiiiiniiiieissiciississssssssssiesnnis | v 06/30/2018........ FIDELITY CAPITAL MARKETS.......coovviiiiiininisniseissiseiesississsssssssissienns | coesiesines 42.975 331 XXX L.

701769 40 8 | PARNASSUS EQUITY IS.....coiiiiiiriciiiniiesinniciesie s sssesisesesssssssenenns | sonsisessesenees 06/30/2018........ | FIDELITY CAPITAL MARKETS . 64 XXX L.

315911 87 5 |FIDELITY INTERNATIONAL INDEX PR 06/30/2018........ | FIDELITY CAPITAL MARKETS . .0.224 10 XXX L.

378690 82 0 |GLENMEDE SMCAPE IS 06/30/2018........ FIDELITY CAPITAL MARKETS........ouieeteieeieteeeeiesseeesseesessssssesssssssssssssssessanees | svsssesssssssssssssssssssssenens 6,296.107 | ..ovovvrreereeireirereeieee e 212,116 XXX L.

92646A 82 3 |VICTORY SPECIAL VALULE | 06/30/2018........ | FIDELITY CAPITAL MARKETS........oviiiiiiirerisieienisisersiensssesesssssesesssins | sbesesessesssssssessesssssessessssesenees 5.114 XXX L.

315794 79 2 |FIDELITY FREEDOM 2015 K FUND 06/30/2018........ | FIDELITY CAPITAL MARKETS 307.912 XXX L.

315794 78 4 |FIDELITY FREEDOM 2020 K FUND 06/30/2018........ | FIDELITY CAPITAL MARKETS 596.170 XXX L.

315794 77 6 |FIDELITY FREEDOM 2025 K FUND 06/30/2018. FIDELITY CAPITAL MARKETS. 197.307 XXX L.

315911 76 8 |FIDELITY SPARTAN 500 INDX-IV. . 06/30/2018........ | FIDELITY CAPITAL MARKETS........oviiieiiieriniiieenisiseseeie e sssseessesisnnes | ernesesiesesssseessessssesessesssesenens 1.739 XXX L.

74253Q 74 7 |PRINCIPAL MIDCAP FUND-INS.......cooiviiiiiriiiiiieriisiesie s ssssssseessesssisessnns | sonseessensees 06/30/2018........ | FIDELITY CAPITAL MARKETS 54.824 XXX L.

315794 75 0 |FIDELITY FREEDOM 2035 K FUND 06/30/2018........ | FIDELITY CAPITAL MARKETS 378.119 . .5,661 XXX L.

9299999. Total - COMMON SEOCKS = MULUAI FUNGS..............coiuiveieicicteieitieeieiectetete ettt ettt ettt tetestetes eetsetetesessesesessesetesessetesessesesessssesesessesesessssesessssesesessssesessseses s sesesessssesesssetetessesesessnsetebsassesasnsetesanaesesessnsetassassesanns | sastetessssesesssstesassssess 236,490 XXX 0

9799997. Total - Common Stocks - Part 3 121,863,257 XXX 0

9799999.  Total - COMMON SOCKS......cvueveuiisirreieeissis st 121,863,257 XXX 0

9899999. Total - Preferred and Common Stocks 121,863,257 XXX 0

9999999. Total - Bonds, Preferred and COMMON SEOCKS...........cuiiiriiiiriiiiiinisiensssisenr s 372,022,951 XXX | 1,371,719

9'¥030

(a) For all common stock bearing NAIC market indicator "U" provide the number of such issues................ 0.
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Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

SCHEDULE D - PART 4

6030

1 2 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 20 21 22
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
i Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted Exchange | Realized Total Gain | Dividends | Contractual | Designation
Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) Received Maturity | or Market
CUSIP Identification Description Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal During Year Date Indicator (a)
Bonds - U.S. Government
912810 QU 5 | TREASURY BOND 3.12 02/15/42.............. .. | 04/05/2018. | CITIGROUP.........ccvvvvrrrrerierirncins [ rveerneerseinerneiiiens | vvenne 3,054,844 | ....... 3,000,000 | ....... 3,333,984 | ........... 3,308,541 (2,424) 3,306,117 ...(251,273) (251,273) 02/15/2042.
912810 RY 6 |TREASURY BOND 2.75 08/15/47... .| 04/11/2018. | VARIOUS.......coovrvrieirisnrniieinins | crveieeesissinssnninnes | coveens 4,694,849 | ....... 4,934,000 | ....... 4,881,026 1,336,288 | ...cvovevrcrcris | e 346 [ [ 346 | s | e 4,881,381 | .o ....(186,533) (186,533) 08/15/2047.
912810 RZ 3 |TREASURY BOND 2.75 11/15/47... .1 05/03/2018. | VARIOUS.......covmrvrericnririieinnens [ ereeerneessninersneeiinns | vvenne 6,247,292 | ... 6,585,000 | ....... 6,250,958 .116 6,251,073 | covvvooveereeeees | s (3,781) [ ovvvrne (3,781) 11/15/2047.
912810 SA 7 | TREASURY BOND 3 02/15/48 .. | 06/19/2018. | VARIOUS...... 10,858,484 | ..... 10,950,000 10,862,656 | .....coooucveerriienris [ e | o205 [ [ e 205 | oo 10,862,861 02/15/2048.
912828 3W 8 | TREASURY NOTE 2.75 02/15/28.... .| 06/05/2018. | VARIOUS.......ccooomrviricriiriirinens [ omrerveeienineineiiinns | oveene 8,077,736 | ....... 8,125,000 | ....... 8,118,057 31 8,118,088 02/15/2028.
912828 4C 1 | TREASURY NOTE 2.25 03/31/20.... .| 04/12/2018. | VARIOUS........cooorerrrieriseineinens [ reeerneesnseiseeneeiinns | vvenne 2,998,612 | ....... 3,000,000 | ....... 2,998,518 2 2,998,520 03/31/2020.
912828 4L 1 | TREASURY NOTE 2.75 04/30/23.... .1 05/14/2018. | VARIOUS........coovrriieiriirrnnieiinnns | crveiveeesissinssnsinnes | coveens 1,106,451 | ....... 1,110,000 | ....... 1,106,080 | ..ooveenierreierieieiens [ e | i3 | v | e 3 [ s | e 1,106,063 04/30/2023.
912828 4N 7 | TREASURY NOTE 2.87 05/15/28.... .1 06/12/2018. | VARIOUS........covvmrrrericnririieinens [ erveerneessninerneiiinns | vveene 3,158,460 | ....... 3,183,000 | ....... 3,161,166 3,161,169 (2,700) | ..vvvne (2,709) 05/15/2028.
912828 4T 4 | TREASURY NOTE 2.62 06/15/21 .. 06/18/2018. | JP MORGAN 659,123 | . .660,000 659,175 659,175 (52) (52)| .. 06/15/2021.
912828 G3 8 | TREASURY NOTE 2.25 11/15/24.... .. | 05/14/2018. | ROYAL BANK OF SCOTLAND....... [ coeveeevererierirnennnes | wovevinens 163,067 | ..ccvvveee 170,000 | ..........175,930 174,79 174,553 (11,486) (11,486) 11/15/2024.
912828 K5 8 | TREASURY NOTE 1.37 04/30/20.... ..| 06/27/2018. | VARIOUS...... 21,064,941 | ..... 21,500,000 21,314,498 21,411,318 ..21,429,128 ....(364,187) (364,187) 04/30/2020.
912828 N8 9 | TREASURY NOTE 1.37 01/31/21.... .. 05/14/2018. [ JP MORGAN.........corirmrirriirrnerinnns | ervviveensiseiinnnninens | cereriens 966,016 | ....... 1,000,000 | ....... 1,004,688 reeerenn 1,002,583 (36,567) (36,567) 01/31/2021.
912828 R2 8 | TREASURY NOTE 1.62 04/30/23.... .. | 05/14/2018. | WELLS FARGO.........cvorrereerrrinens [ rvrerveerseineeneriinns | vveene 1,414,219 | ... 1,500,000 | ....... 1,501,992 | oo 1,501,849 | oo | e (T10) | s | e (110) | s | s 1,501,539 | ..o (87,321) (87,321) 04/30/2023.
912828 WY 2 | TREASURY NOTE 2.25 07/31/21.... .. | .. | 05/08/2018. | BANK OF AMERICA...........oovomrrmnns | corrrrirmrieriiseineinns 1,972,344 | ....... 2,000,000 2,112,578 (7,775) 2,072,048 (99,705) (99,705) 07/31/2021.
912828 XB 1 | TREASURY NOTE 2.12 05/15/25.............. .. | 05/23/2018. | ROYAL BANK OF SCOTLAND....... [ ooveserininirnniiinns | coveene 6,184,473 | ... 6,500,000 | ....... 6,428,154 2,295 6,446,711 ....(262,238) (262,238) 05/15/2025.
0599999. Total - Bonds - U.S. GOVEMMENL.......ooviiiiiiiiriississiissieniines 72,620,911 | ..... 74,217,000 73,909,440 9,913 73,971,009 | ..o 0 |.(1,350,102)| ...(1,350,102) XXX
Bonds - U.S. Special Revenue and Special A it
3128M9 ZS 4 |FGOLD 30YR GIANT 4.5 10/01/41.. .| 06/01/2018. | MBS PAYDOWN........covvmirimrirneins [ erneerneineriiesinnines | eoveeia 288,679 | . .288,679 288,679 0 10/01/2041.
3128MD UP 6 |FGOLD 15YR GIANT 3.5 10/01/28 .. | 06/01/2018. | MBS PAYDOWN 535310 | oo 535,310 535,310 0 10/01/2028.
3128MJ 2R 0 |FGOLD 30YR GIANT 3 09/01/47 .| 06/01/2018. | MBS PAYDOWN........ovvvreriirirernns [ erverinernnerinenineenes | v 111,985 | ..ccooeeee 111,985 111,985 0 09/01/2047.
3128MJ 28 8 |FGOLD 30YR GIANT 3.5 09/01/47.. .| 06/01/2018. | MBS PAYDOWN 95172 | vvvrrne. 95,172 95,172 0 | e 09/01/2047.
3128MJ 2X 7 |FGOLD 30YR GIANT 4 11/01/47. ..| 06/01/2018. | VARIOUS...... 13,157,032 | ..... 13,004,755 13,604,253 | ....ovvvvirnnns ....(447,221) (447,221)| .....275,837 | 11/01/2047.
3128MJ 2Z 2 |FGOLD 30YR GIANT 3 11/01/47. .| 06/05/2018. | VARIOUS........coovurvrericerneineinens [ reeerneesseiseesneriinns | vvenne 2,852,953 | ....... 2,955,197 2,957,660 ....(104,707) (104,707) | ....... 47,111 [ 11/01/2047.
3128MJ 3D 0 |FGOLD 30YR GIANT 3 01/01/48 ..| 06/01/2018. | MBS PAYDOWN 31,362 31,362 (0] IO 400 |01/01/2048.
3128MJ 3E 8 |FGOLD 30YR GIANT 3.5 12/01/47.. ..| 06/01/2018.| MBS PAYDOWN 91,600 91,600 0 | e 1,375 | 12/01/2047.
3128MJ 3P 3 |FGOLD 30YR GIANT 4 03/01/48. .. 06/01/2018. | VARIOUS...... 6,940,050 7,041,028 | oo ....(100,978) (100,978) | ....... 77,301 | 03/01/2048.
3128MJ 3T 5 |FGOLD 30YR GIANT 4 03/01/48. ..| 06/01/2018.| MBS PAYDOWN 71,748 03/01/2048.
3128MM XB 4 |FGOLD 15YR GIANT 3 12/01/32. ..| 06/01/2018.| MBS PAYDOWN 592,195 12/01/2032.
3128PU  P5 5 |FGOLD 15YR 4 04/01/26... ..| 06/01/2018. | MBS PAYDOWN 82,936 04/01/2026.
3128PU V8 2 |FGOLD 15YR 4 05/01/26... .| 06/01/2018. | MBS PAYDOWN........covvrirrmrirnennns [ ernemrneenerieriineenes | eoveeinns 180,977 180,977 05/01/2026.
312939 NP 2 |FGOLD 30YR 5 03/01/40 .1 06/01/2018. | MBS PAYDOWN........ccooovivimrinnies [ | v 129,339 129,339 03/01/2040.
312942 VH 5 |FGOLD 30YR 5 10/01/40 .| 06/01/2018. | MBS PAYDOWN........covvriririnrnns [ errerineinerieninnenes | e 197,895 197,895 10/01/2040.
31307H NG 8 |FGOLD 15YR 3 06/01/29 .| 06/01/2018. | MBS PAYDOWN........covvmimimrineins [ erveerneinerinenineines | eoveeea 213,589 213,589 06/01/2029.
31307P 3V 9 |FGOLD 15YR 3 01/01/31 .| 06/01/2018. | MBS PAYDOWN........covviriiriirins [ | e 113,501 113,501 01/01/2031.
3132QQ CX 8 |FHLMC GOLD 30YR 4 06/01/45.. ..| 06/01/2018.| MBS PAYDOWN 23,554 23,554 06/01/2045.
3132XS  E2 2 |FHLMC GOLD 30YR 4 08/01/47.. ..| 06/01/2018. | MBS PAYDOWN 352,087 352,087 08/01/2047.
3132XT F4 5 |FHLMC GOLD 30YR 3.5 10/01/47... .| 06/01/2018. | MBS PAYDOWN........oovvririirinnnns [ erverinernerinesineenes | eoveeiens 157,593 157,593 10/01/2047.
3132XT KA 5 |FHLMC GOLD 30YR 3.5 10/01/47... ..| 06/01/2018.| MBS PAYDOWN 97,192 97,192 10/01/2047.
3132XT WR 5 |FHLMC GOLD 30YR 3.5 10/01/47... .1 06/01/2018. | MBS PAYDOWN......ccoomrrmmririninne [ rmrernerienineineniinns | wvevirenens 72,301 ..72,301 72,301 10/01/2047.
3138WD AM 3 |FNMA 30YR 3.5 10/01/44 .| 06/01/2018. | MBS PAYDOWN........ovvvrerrrirnennns [ erneerneennerieniineenes | eoveeeaens 445527 | .......... 445,527 445,527 10/01/2044.
3140E5 KB 9 |FNMA 15YR 3 04/01/31... .. |..106/01/2018. | MBS PAYDOWN 95,204 | ............ 95,204 95,204 04/01/2031.
3140H5 JW 2 |FNMA 30YR 3 01/01/48........ccovvrevrrcrinn ..| 06/01/2018. | MBS PAYDOWN 60,851 | ..ovvernncd 60,851 60,851 01/01/2048. | 1....ccovvrenee




Statement as of June 30, 2018 of the Blue Care Network of MiChigan

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

SCHEDULE D - PART 4

1'6030

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 20 21 22
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted Exchange | Realized Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) Received Maturity | or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal During Year Date Indicator (a)
3140HE  T9 FNMA 30YR 4 05/01/48... .| 06/01/2018. | MBS PAYDOWN .3,494 0 3,494 05/01/2048.
314188 3F 1 |FNMA 15YR 3.504/01/31 . | 06/01/2018. | MBS PAYDOWN ...93,699 (443) 93,699 04/01/2031.
31418C  NE 0 |FNMA 30YR 4 08/01/47... .1 05/02/2018. | VARIOUS........oovvvrrrierneinennirerns [ e | vvees 3,056,980 | ....... 3,005,428 (8,358) 3,163,497 ....(106,517) 08/01/2047.
31418C P9 9 |FNMA 30YR 3 10/01/47... . | 06/01/2018. | MBS PAYDOWN 33,278 | v 33,278 (4) 33,278 10/01/2047.
31418C PF 5 |FNMA30YR 4 09/01/47... .| 05/01/2018. | VARIOUS.... 1,942,881 1,898,620 (7,752) 2,007,360 | ..ooovroerierin [ s (64,479) 09/01/2047.
31418C Q9 8 |FNMA30YR 3 10/01/47... . [ 06/01/2018. | MBS PAYDOWN.......coouvrvrirrrirines | eevrerineinerienineens | overeeenn 49,915 | ..o 49,915 (2) 49,915 10/01/2047.
31418C R8 9 |FNMA 30YR 3.5 12/01/47 . | 06/01/2018. | MBS PAYDOWN 103,790 103,790 106,651 | cvveveeern 103,862 | oo | e (1) [ | e (71) 103,790 12/01/2047.
31418C R9 7 |FNMA30YR 4 12/01/47... . [06/01/2018. [ VARIOUS.........ovvveririirinrinerins | cevreniseiineiiiesiinenes | cvvnes 2,988,937 | ....... 2,943,189 | ....... 3,090,348 (6,310) 3,086,465 | ....cooerereri | s (97,528) 12/01/2047.
31418C S3 9 |FNMA30YR 301/01/48... . 106/01/2018. | MBS PAYDOWN.....cccoourvrrrrmrinees | weeremineenersenineens | cvrereenan 48,225 ...48,225 (1) 48,225 01/01/2048.
31418C 'S4 7 |FNMA30YR 3.5 12/01/47 .| 06/01/2018. | MBS PAYDOWN 80,155 | ..c..e......80,155 | 82,556 | coviiiiirrnn80,210 | s | ceveeiieenna(55) [ i | e (55) 80,155 12/01/2047.
31418C SG 0 |FNMA 15YR 3 11/01/32... . | 06/01/2018. | MBS PAYDOWN 369,078 ..369,558 (480) 369,078 11/01/2032.
31418C U8 5 |FNMA 30YR 4 03/01/48... . | 06/01/2018. | MBS PAYDOWN 322,652 (105) 322,652 03/01/2048.
31418C V4 3 |FNMA 30YR 4.5 04/01/48 . | 06/01/2018. | MBS PAYDOWN 31,516 | .oocveneees (5 31,516 04/01/2048.
31418C WT 7 |FNMA 30YR 4 05/01/48... . | 06/01/2018. | MBS PAYDOWN ...10,513 0 10,513 05/01/2048.
31418C  XW 9 |FNMA 15YR 3.5 05/01/33 .| 06/01/2018. | MBS PAYDOWN 0 1,854 5 | 05/01/2033.
VIRGINIA ST HSG DEV AUTH CO 3.5
92812U Q4 3 [10/25/37 . 1 06/25/2018. [ CALL @t 100.000...........cverrererrrrees | cevrremimreeserienineens | cvvernreis 79,664 | ............ 79,664 | ........... 79,664 | oovvveieeen 79,0684 | s [ e | e 0 79,664 | oo | v [ v | 1,207 |10/25/2037. | 1FE............
VIRGINIA ST HSG DEV AUTH 3.12
92812V MA 1 |11/25/39 . 1 06/25/2018. | CALL at 100.000........covvremernmernennns | covneersemssssisssnsnnees | eovseenas 199,892 199,892 199,892 | v JREK:1 72 O ORI [T 0 199,892 [ oo | rernsninniinnns | s s 2,535 | 11/25/2039. | 1FE............
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments. 36,407,155 36,148,195 37,563,673 29,850,433 | ..o 0 . (69,096) | ...coovvvuvee 0 [ (69,096) | ...cvovvernnne 37,328,585 |......ccco..u. 0 ]...(921,430)] ......(921,430) | ..... 629,389 XXX XXX
Bonds - Industrial and Miscellaneous
AEP TRANSMISSION COMPANY LL 3.1
00115A AE 9 |12/01/26 . [06/20/2018. [ JP MORGAN.........oovurerirrirnenrinrins | cevmeerseeinsisseisienins | cevneennd 957,590 | ....... 1,000,000 1,008,320 1,008,135 [ ..oceoererrinens | veerneins (6174 1 ORI I (K157 ) I 1,007,743 | .oovoeeieinns [ e (50,153)| ........(50,153) | ....... 17,308 | 12/01/2026. | 1FE............
00130H BY 0 |AES CORPORATION (THE) 5.12 09/01/27 | .. | 06/14/2018. | VARIOUS.... 659,175 660,000 (574) 663,651 ATO) | ... (4,476) | ....... 27,248 |09/01/2027.
00206R EJ 7 |AT&TINC 2.72 02/14/23.......cocvrerierirnens ..| 04/03/2018. | UBS SECURITIES........ccccoerrrrrrenes 505,895 500,000 0 500,000 5895 | .........5,895 | ......... 4,834 |02/14/2023.
STATE STREET GLOBAL
00206R EN 8 |AT&TINC 4.9 08/14/37.....cccvvrervrrrrrrirenne .| 05/23/2018.|MARKETSLLC [ 1,515,000 1,500,000 1,497,330 1,497,375 | oo | v 17,625 [ oo | e 17,625 | oo, 1,515,000 [ ..oververveinns [ e (15,000)| ........(15,000) | ....... 73,392 | 08/14/2037. | 2FE............
00928Q AN 1 |AIRCASTLE LTD 5.5 02/15/22...........cc0ouu.. .| 06/25/2018. | EXTERNAL MANAGER TRADES... | .....ovvivinrivervnns | v 98,206 | ............ 95,000 | ...coooeee. 95,200 | coovrvirine 37 | e | e (15) [ overeereriens | e (15) 95,122 | ocvevinins | s 3,085 | ........3,085 | ... 4,528 |02/15/2022. | 2FE............
00928Q AQ 4 |AIRCASTLE LTD 4.12 05/01/24................. .1 06/25/2018. | VARIOUS........coorvrerierririneinens [ rneerneesssineessesiinns | vvenne 1,070,231 | ....... 1,100,000 | ....... 1,102,656 | .......... 1,102,706 [ .ooovercererinens | ceereeinein 97 | e 19,110 | oo (19,013) | oo 1,083,694 | ..ooovvervvriines [ e (13,463)| ........(13,463) | ....... 27,977 |05/01/2024. | 2FE............
ALERIS INTERNATIONAL INC 10.75
014477 AT 0 |07/15/23 . [ 06/12/2018. | EXTERNAL MANAGER TRADES... | ....cvovveiseirneiiienins | cevreinns 137,363 135,000 135,000 | ovvoeeerereerenrirneenns [ e | cevreeisesineinns | e 0 135,000 2,363 07/15/2023. | 5FE............
ALEXANDRIA REAL ESTATE EQUI 4.7
015271 AN 9 |07/01/30 . [ 06/19/2018. | BARCLAY'S CAPITAL.....covvveeres | crvmrereninninerirenins | cvererennd 664,950 660,000 859,446 | ..o [ e | e |, 0 659,446 | .....ocvrerrnins | e 5504 | ..........5,504 | ..o 07/01/2030. | 2FE............
ALLIANCE RESOURCE OPERATING 7.5
01879N  AA 3 |04/15/25 . [ 06/19/2018. | EXTERNAL MANAGER TRADES... | ....ceouvieererireninn | cevveenns 197,025 185,000 0 185,000 | .vouveerrienes | s 12,025 | ........12,025 | ......... 8,865 | 04/15/2025.
023135 BF 2 |AMAZON.COM INC 3.87 08/22/37............. .. 06/18/2018. [ DEUTSCHE BANK........covvvrirernies | crrveireemrineiinnniiiens | e 984,780 1,000,000 40 997,580 | ..occevviriiirens [ e (12,800) | ........(12,800) | ....... 32,076 | 08/22/2037.
AMERICAN EXPRESS COMPANY 3
025816 BR 9 |10/30/24 .| 05/17/2018. | US BANK............... 951,460 | ....... 1,000,000 999,370 | ..ovvvrerees 999,384 | ... | s 32 | s 32 999,416 | ..o | e (47,956) | ........(47,956) | ....... 16,750 | 10/30/2024. | 1FE............
ANHEUSER-BUSCH INBEV WORLDWID STATE STREET GLOBAL
035237 AV 0 |504/15/20 .[06/06/2018. [MARKETSLLC | | e 1,207,224 | ....... 1,160,000 | ....... 1,208,917 [ .oocvereiieierieninnns | cevnerienineines | vevieees (1,694) | oo [ v, (1,694) | oo 1,207,224 | ..oovovienes | e (47,224)| .......(47,224) | ....... 84,440 | 04/15/2020. | 2FE............
ANHEUSER-BUSCH INBEV WORLDWID
035240 AL 4 |404/13/28 . | 06/28/2018. | BANK OF AMERICA..........covvmmiians | corrmrirnerinnineiiinni | v 997,210 1,000,000 992,160 | ..o | e | e 161 | oo 161 992,321 | oo | e 4,889 | .........4,889 | ....... 9,778 | 04/13/2028. | 1FE............
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ANHEUSER-BUSCH INBEV FINANC 1.9 STATE STREET GLOBAL
035242 AG 1 |02/01/19 .| 04/23/2018.|MARKETSLLC [ | v 8,974,000 | ....... 8,974,000 | ....... 8,957,276 | ........... 5,128,732 | oo | e 16,521 [ .overcercrienns | e 16,521 . 8,974,000 0. 124,090 | 02/01/2019. | 2FE............
036752 AC 7 |ANTHEM INC 3.35 12/01/24.........ccovvernecn. .. | 04/02/2018. | DEUTSCHE BANK co | e | e 971,700 | ....... 1,000,000 | .......... 999,680 | ...oocvvrees 999,686 | ...vouvrrerirerin | e 14 | 14 . 999,700 | ..ovvrvercerens | e (28,000)| ....... (28,000) | ....... 12,376 | 12/01/2024. | 2FE............
AXA EQUITABLE HOLDINGS INC 5
054561 AK 1 |04/20/48 .| 06/26/2018. | CITIGROUP.. 5 . 658,072 | ..covverreviranes | s (49,116) | ........ (49,116) | ......... 6,233 | 04/20/2048. | 2FE....
05531F BB 8 |BB&T CORP 2.8510/26/24.............cocconn.... .1 06/01/2018. | KEYBANC........coumrrierierirrererinnns [ rerereeiseinnenieriens . . . N 137 . 2,997,735 .(134,505) | ...... (134,509) | ....... 52,013 | 10/26/2024. | 1FE............
05531F BE 2 |BB&T CORP 3.7 06/05/25.........ouvereerrenne .| 06/18/2018.| GOLDMAN SACHS........corveimrriinns [ rneernerriseineiseriinns | vvenne ,982,480 | ....... 3,000,000 | ....... 1987,550 | coouveurvreereninnines | ceeerseeiesinenns | i 65 | .o 65 . 2,987,615 | .oooververenenn | s (5,135) | .ovvrncs (5,135) | cvvvner 4,625 |06/05/2025. [ 1FE............
08162P AX 9 |BMARK 2018-B1 A5 3.66 12/15/27............ ..| 06/27/2018. | DEUTSCHE BANK o | e [ e 1,992,656 | ....... 2,000,000 | ....... 2,059,853 | ..ivriirreierinieiies | e | s (2,045) | ..o (2,045) . 2,057,808 | ..occreerierin [ s (65,152) | ........ (65,152) | ....... 36,253 | 12/01/2027. | 1FE............
CMS ENERGY CORPORATION 8.75 STATE STREET GLOBAL
125896 BC 3 |06/15/19 .| 06/29/2018. |MARKETSLLC [ | e 907,834 | .......... 862,000 | ......... 921,226 | ..o | s | e (13,393) | overeercerees | evernceens (13,393) . 907,834 | ..o | e (45,834)| ........ (45,834) | ....... 86,479 | 06/15/2019. | 2FE............
12958R AD 9 |CALFRAC HOLDINGS LP 8.5 05/30/26..... .| 05/22/2018. | EXTERNAL MANAGER TRADES... [ ...ccoovvvnrirerinrines | coreivns 491,163 | .......... 485,000 | ......... 485,000 | ..ovonvrreieirerienes [ e | e | s 0 . 485,000 | oo | e 6,163 | oot 6,163 | oo 05/30/2026. | 4FE............
CHANGE HEALTHCARE HOLDINGS 5.75
15911N  AA 3 |03/01/25 .. | 04/04/2018. | VARIOUS.........oooviririnrinrireriiens [ v | e 344,850 | .......... 350,000 | ......... 350,000 | ....cccovven 350,000 [ .ooerrrieririnns [ e (173) | vovernn 4,385 (4,558) . 345,442 (592) (592) | ....... 12,006 | 03/01/2025. | 4FE............
CHARTER COMMUNICATIONS OPE 5.75
161175 BN 3 |04/01/48 .. | 04/03/2018. | VARIOUS........cooorvrericnririieenens [ rveerneesseinerneniinns | vvenne 2,008,280 | ....... 2,000,000 | ....... 1,994,120 [ .oovorceeerierieriens | vereriesinenines [ e | ceeneenesnnn | e (V1 TR S 1,994,120 | ..ovevvvvnnes [ v 14,160 | ......... 14,160 | ..o 04/01/2048. | 2FE............
CHENIERE CORPUS CHRISTI HO 5.87
16412X AC 9 |03/31/25 .| 04/25/2018. | EXTERNAL MANAGER TRADES... [ ...covvvnriiniirnrinns | e 872,319 | ......... 840,000 | ......... 875,700 | ....cccoovev 874,766 | ..o | v (1,404) | oo (1,404) . 873,362 | ..o | e (1,043) | ... (1,043) | ....... 39,960 | 03/31/2025. | 3FE............
CHURCHILL DOWNS INCORPORAT 4.75
171484 AE 8 |01/15/28 .| 04/19/2018. | EXTERNAL MANAGER TRADES... [ .....cevuveriveriiniines | e 340,200 | .......... 360,000 | ......... 336,600 | ......co..... 336,600 [ ..o | e | i 0 . 336,600 | ...covrireriins | s 3,600 | .o 3,600 | ........ 5,510 | 01/15/2028. | 4FE............
17275R  AX 0 |CISCO SYSTEMS INC 2.45 06/15/20........ .. | 05/24/2018.| GOLDMAN SACHS........cccomvvvrmrrnes [ errerrvernerirerineenes | e 746,040 | ......... 750,000 | ......... 746,520 | ..o . TAB,911 | s [ s (G740 E— (871) | oo 8,371 | 06/15/2020. | 1FE............
17275R  BD 3 |CISCO SYSTEMS INC 2.2 02/28/21... .| 05/25/2018. | SUSQUEHANNA.........ccoomivmiriii [ | e 982,990 | ....... 1,000,000 | .......1,003,780 1,003,582 | s [ e (451) | i | e (@51) | | 1,003,131 [ oo [ e (20,141) | ........ (20,141) | ....... 16,622 | 02/28/2021. | 1FE....
172967 GS 4 |CITIGROUP INC 1.7505/01/18 v |+ 1 05/01/2018. | MATURITY ...oovomrimrirrierinenienins [ erverinsiseiiienineennes | v 300,000 | .......... 300,000 | .......... 300,069 | ..............300,020 300,000 0 | e 2,625 | 05/01/2018. | 1FE............
20030N BE 0 |COMCAST CORP 4.6507/15/42............... .| 05/09/2018. | WELLS FARGO........evvmeerrrineriens [ v | coneeians 490,570 | .......... 500,000 | .......... 554,110 | oo 554,079 553,608 | ...covvrrereerirns [ s (63,038)] ........ (63,038) | ....... 19,117 | 07/15/2042. | 1FE............
STATE STREET GLOBAL
20826F AD 8 |CONOCOPHILLIPS CO 3.35 11/15/24....... .| 06/11/2018. |MARKETSLLC [ | v 680,514 | .......... 679,000 | ......... 664,314 | ... [ e | e 182 | i .182 . 664,496 | .....coovevrrer | e 16,018 | ......... 16,018 | ........ 7,673 | 11/15/2024. | 1FE............
CONSOLIDATED EDISON COMPANY 2.9
209111 FJ 7 |12/01/26 .1 06/21/2018. | BANK OF NOVA SCOTIA.......cccvvwe [ ovrerrerririnerreriinns | vveene 1,305,458 | ... 1,400,000 | ....... 1,377,278 | ........... (IS TA AT A IR I 1,064 | .o | e 1,064 | oo | e 1,378,641 | ..ovoivvenes [ e (73,183)| ........ (73,183) | ....... 23,007 [12/01/2026. [ 1FE............
210374 AA 2 |CLUBCORP HOLDINGS INC 8.509/15/25 | .. | 05/17/2018. | VARIOUS.........ccoosevrmremrimernnerirnns [ everirnernneriiesineennes | cveevens 413125 | .......... 425,000 | .......... 414,800 | .....ccoovn. 413,540 | .o | s 76 3,995 (3,919) . 409,621 3,504 3,504 | ... 25,596 |09/15/2025. [ 5FE............
CONTINENTAL RESOURCES INC 3.8
212015 AN 1 |06/01/24 .| 06/14/2018. | EXTERNAL MANAGER TRADES... [ .....covvveriveriniines | v 549,824 | .......... 565,000 | .......... 426,084 | .............. 448,759 | ... | s 6,418 | .o 6,418 . A551TT | oo | e 94,648 | ......... 94,648 | ... 11,749 | 06/01/2024. | 2FE............
219350 BA 2 |CORNING INC 1.505/08/18........ccccovrvrne .. | 05/08/2018. | MATURITY. ....ocooivrmmimeinerinrirnnenns [ rveerneessninersneeiinns | vvenne 1,000,000 | ....... 1,000,000 | .......... 998,510 | .covcvernes 999,497 | ..o | e 503 [ oo [ e (510 ORI ISV 1,000,000 0 | 7,500 | 05/08/2018. | 1FE............
CRESTWOOD MIDSTREAM PARTNE
226373 AL 2 |6.2504/01/23 .. | 04/02/2018. | VARIOUS........coomririreiierissinees [ reeerneninseinneisesiinns | coveeineens 65,813 | covovnnes 65,000 | ..coonne. 66,138 | ..oorvrrinnc 64,975 | ..ooieeriiriiens | e 8 | s 8 . 64,983 830 830 | .. 4,096 |04/01/2023. [4FE............
DOMINION RESOURCES INC 6.4
25746U BE 8 |06/15/18 .1 06/15/2018. | MATURITY. ..o [ onreeeninnineiseiiinns | oo 2,000,000 | ....... 2,000,000 | ....... 2,149,060 | ........... 2,042,416 | .ovvvrvvrerns | e (42,416) | vvovvcienns | e (42,416) . 2,000,000 0. 64,000 |06/15/2018. [ 2FE............
DONNELLEY FINANCIAL SOLUTI 8.25
25787G  AC 4 |10/15/24 .| 06/26/2018. | EXTERNAL MANAGER TRADES... [ ....covvvverirerinienes | v 424238 | ......... 405,000 | ......... 420,950 | ......coo.... 419,299 | .o | s (1,211) | oo (1,211) . 418,088 | ....ovvrvrrrins | e 6,149 | ...oconl 6,149 | ....... 23,008 |10/15/2024. [4FE............
ENERGY TRANSFER PARTNERS LP 6
29278N  AE 3 |06/15/48 .| 06/05/2018. | JEFFERIES & CO......ovvvvurrernrinines [ v | e 989,680 | ....... 1,000,000 0 . 989,000 06/15/2048. | 2FE....
ENERGIZER GAMMA ACQUISITIO 6.37
29279V AA 2 |07/15/26 .| 06/26/2018. | EXTERNAL MANAGER TRADES... [ ...ccovviverinnrirnrinns | covrivanns 279,425 | ......... 275,000 | .......... 275,000 | ..ovoorvrreiieieeiiennes [ e | e | s 0 . 275,000 | ..o | e 4,425 | ........... 4425 | o 07/15/2026. | 3FE............
29364G AJ 2 |ENTERGY CORPORATION 2.9509/01/26 | .. | 04/02/2018. | WELLS FARGO........cccormvermeerrrinens | covrereereeiseineiinnes | vvenne 1,397,115 | ....... 1,500,000 | ....... 1,461,020 | ........... 1,462,107 | oocvorceicincn | e 987 | cooevrerieeins | e 987 | e | e 1,463,094 | ...ooovveivenns | e (65,979)| ........ (65,979) | ....... 26,181 | 09/01/2026. | 2FE............
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FIDELITY NATIONAL INFORMAT 2.85 STATE STREET GLOBAL
31620M AN 6 1011518 . |06/15/2018.|MARKETSLLC | | e 1,000,810 | ....... 1,000,000 | ....... 1,013,000 L1007,718 | | e (6,908) ....(6,908) ] ... ....1,000,810 10/15/2018.
316773 CU 2 |FIFTH THIRD BANCORP 2.6 06/15/22 .. 1 05/01/2018. [ KEYBANC..........covveervvrererrennirenes [ e | 200,965,600 | oo 1,000,000 .1,002,430 1,002,313 1,002,143 06/15/2022.
337738 AP 3 |FISERV INC 3.85 06/01/25..........cccovvrrrneee .| 04/12/2018. | SUNTRUST........oooovtriverimrrreriririnns [ crvrevenvsnisniveninns | 001,008,910 | oo 1,000,000 999,330 ..999,488 999,505 06/01/2025.
FIVE CORNERS FUNDING TRUST 4.41
33829T AA 4 |11/15/23 1,036,180 | ....... 1,000,000 | ....... 1,090,200 | ........... 1,084,562 | ..o | e (B134) [ s e (B134) | i | 1,080,429 |...ccoovvvvnvrns | o (44,249)| ........(44,249) | ....... 19,395 | 11/15/2023. | 2FE...........
FORD MOTOR CREDIT COMPANY L 100
345397 YP 2 |08/03/22 1,007,180 | ....... 1,000,000 | ....... 1,000,000 | ........... 1,000,000 | ooooovverciiiens [ e [ e | e 0 | s | e 1,000,000 | ..ooovvvercrri | s 7,180 | ... 7,180 | ..o 13,460 | 08/03/2022. | 2FE............
FORD MOTOR CREDIT COMPANY L 100
345397 ZC 0 |02/15/23 .| ROYAL BANK OF CANADA.......... | commrrererrirerrinnnens 1,006,100 1,000,000 1,004,650 | ..ooovverriereriinies | e | e (1) 1 ORI ISR ((55C) 1 ISR ISV 1,004,597 | oo | s 1,503 | ..........1,503 | ......... 5,483 | 02/15/2023. | 2FE............
FRONTIER COMMUNICATIONS CO 6.87
35906A AQ 1 |01/15/25 252,000 420,000 270,900 | .......c...... 270,900 | ..o | e 3345 | ... 28,182 (24,837) 246,063 5937 | .......5,937 | ... 21,303 | 01/15/2025. |4FE............
STATE STREET GLOBAL
361841 AB 5 |GLP CAPITAL LP 4.37 11/01/18................ . 10521/2018. [MARKETSLLC | | i 60,238 | ........... 60,000 | ............ 59,550 | ...oovvveren 59,550 | ..ooouvvirriiiens [ oo [ e 0 59,550 | ..o | e 688 | ............688 | ... 1,458 | 11/01/2018. | 3FE............
GENERAL DYNAMICS CORPORATI 2.62
369550 AZ 1 |11/15/27 . 653,473 700,000 684,817 | ....cccooouv 685,215 | ... | i 349 |, ..349 685,564 | .....coovervrrenns [ e (32,091)] .......(32,091) | ....... 10,245 | 11/15/2027. | 1FE............
370334 CH 5 |GENERAL MILLS INC 4.55 04/17/38......... .. | 04/03/2018. [ VARIOUS.........coovverveinnniiienininns [ e | i 2,501,925 | ....... 2,500,000 | ....... 2,496,100 | .vooooeiicrieniiiens | s | s | s 0 2,496,100 5,825 04/17/2038. | 2FE............
GENERAL MOTORS FINANCIAL CO 100
37045X BU 9 |04/13/20 .| MORGAN STANLEY.......ooomrvimanns | v 1,009,290 | ....... 1,000,000 | ....... 1,000,000 | ........... 1,000,000 | oooouvverrriiens [ eevereiereiieees [ e | e (V0 OUUPPRPOORIOR IO 1,000,000 | ..ooovvrerrrii | s 9,290 | ..........9290 | ...... 13,656 | 04/13/2020. | 2FE............
GOLDMAN SACHS GROUP INC/THE
38141G WQ 3 {09292 |..|06/21/2018. | DEUTSCHE BANK........cccoovimmmriins | comvimnmriinriiinniiins | eevivan 473,105 500,000 500,000 | .....ccoouu 500,000 | ...vouevirrinii | cerierieririieens [ e 0 500,000 | ..covvverrrienns | e (26,895)| ........(26,895) | ....... 12,088 | 09/29/2025. | 1FE............
GREAT-WEST LIFECO FINANCE 4.15
391382 AB 4 |06/03/47 .. | 04/02/2018. | CITIGROUP...........coovervviinniinniins [ o | e 500,895 500,000 496,090 17 496,151 | oo | e 4744 | L ATAL | 6,974 | 06/03/2047.
413875 AP 0 |HARRIS CORPORATION 1.99 04/27/18.... | .. | 04/27/2018. | MATURITY ......coooirrimnmiimmmiineniins [ e | e 2,000,000 | ....... 2,000,000 | ....... 2,000,000 0 2,000,000 | ..o | e | eveenieeninen0 | i 19,990 | 04/27/2018.
HUB INTERNATIONAL LIMITED 7.87 STATE STREET GLOBAL
434147 AA 4 10001210 |.]0525/2018. [MARKETSLLC | | s 467,721 450,000 403,875 | ....cccoouu 403,875 | ..o | e | e 0 403,875 | oo | e 46,125 | ........46,125 | ....... 40,755 | 10/01/2021. | 5FE............
46623E KG 3 |JPMORGAN CHASE & CO 2.29 08/15/21.. | .. 1,451,730 | ...... 1,500,000 | ....... 1,505,225 | ........... 1,503,463 | ....coovvvervians | o (I [ OSI I (0 N IS 1,502,857 | ..ooovvvirris | o (51,127)] .......(61,127) | ....... 29,166 |08/15/2021. | 1FE............
50077L AK 2 |KRAFT HEINZ FOODS CO 3.9507/15/25. | .. 2,299,609 | ....... 2,350,000 2,400,143 | ........... 2,396,427 | covvoerveriins | e (2,508) | ...oovverenae (2,508) 2,393,919 | oo | e (94,311) ] .......(94,311) | ....... 84,316 | 07/15/2025. | 2FE............
LAMB WESTON HOLDINGS INC 4.62
513272 AA 2 |11/01/24 1,065,300 | ....... 1,060,000 | ....... 1,074,600 | ........... 1,073,760 | ..o | e (485)| ...... 15,891 | .oovonvee. (16,376) | ..ooveveverrrinnns | v 1,057,384 | ..o | e 7,916 | ..ccoee.. . 7,916 | e 22,606 |11/01/2024. [ 3FE............
MGM RESORTS INTERNATIONAL 5.75
552953 CE 9 |06/15/25 .| EXTERNAL MANAGER TRADES... | ......ccoovvimnmviinini | v 279,400 280,000 280,000 | ..o [ e [ e [ s 0 280,000 | ..o [ s (600) | .............(600) | ............ 671 | 06/15/2025. | 3FE............
MGM GROWTH PROPERTIES OPER
55303X AC 9 |5.6205/01/24 280,344 275,000 286,272 | ..coooooeee 285,209 | ..o | e (624)] ........ 1,941 (2,565) 282,644 (2,300) | ........-(2,300) | .oco.e 9,836 | 05/01/2024. | 4FE............
MGM GROWTH PROPERTIES OPERA
55303X AF 2 (45011528  |..]06/14/2018. [ VARIOUS........ccoooommmriimrrinnriinnns [ o | s 308,550 340,000 334,050 | ....cccoonue 334,050 | ..o | e | e 14,450 | ........... (14,450) 319,600 | ..coovvervinns [ e (11,050) | ........(11,050) | ....... 11,348 | 01/15/2028. | 4FE...........
MAPLE ESCROW SUBSIDIARY IN 3.55
565122 AA 6 |05/25/21 .| BARCLAY'S CAPITAL.....ccocooiimriis | v | v 499,885 500,000 500,000 | ..o [ e [ e [ s 0 500,000 | ..ovvonriinns [ s (115) | oo (115) [ o 05/25/2021. | 2FE............
MAPLE ESCROW SUBSIDIARY IN 4.05
565122 AC 2 |05/25/23 .. 1 05/16/2018. | BNP PARIBAS...........oosmevemeriiienies [ o | e 500,225 500,000 500,000 | ..oovvereierreiieneiins [ e [ e | e 0 500,000 225 05/25/2023. | 2FE............
57665R AG 1 |MATCH GROUP INC 5 12/15/27................ .1 05/03/2018. | VARIOUS.......cooomirirrinirinrireriiens [ ervrrinrineiiieninsiies | e 241,800 260,000 257,470 | ....cccooneve 257,486 | ...ooovvvverrens | s 9 | 1,437 (1,346) 256,139 | oo | e (14,339) | .......(14,339) | ......... 5,525 | 12/15/2027.| 3FE............
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NEXTERA ENERGY OPERATING P 4.25
65342Q AC 6 |09/15/24 .| 05/03/2018. | EXTERNAL MANAGER TRADES... 533,825 | .......... 550,000 | .......... 534,875 | .oovcvirs 534,875 | .o | v | e 0 534,875 | ..o | e (1,050) | ..ovvvv (1,050) | ....... 13,922 | 09/15/2024. | 3FE............
NORFOLK SOUTHERN CORP 5.75
655844 AZ 1 |04/01/18 .| 04/01/2018. | MATURITY. ...oocoorrmnimeimerinrirnnenns [ rveeneesssinerineeiinns | vvenne 1,433,000 | ....... 1,433,000 | ....... 1,510,550 | ........... TA4T 91T | e | e (14,917) | oovoeceens | e (14,917) | e | e 1,433,000 0 | 41,199 |04/01/2018. [ 1FE............
NORFOLK SOUTHERN CORPORATI 4.15
655844 BY 3 |02/28/48 .| 06/05/2018. | JP MORGAN........cooomiemrirmmrirneiinens [ e | coveeias 964,170 | ....... 1,000,000 | .......... 995,410 | ..ovvueierireiseiiienes | e | e 21 | e 21 995,431 | oo | e (31,261) | ........ (31,261) | ....... 11,413 | 02/28/2048. | 2FE............
NORTHROP GRUMMAN CORP 1.75
666807 BF 8 |06/01/18 .1 06/01/2018. | MATURITY ...oooomirninnineiiinninnis o | oo 1,500,000 | ....... 1,500,000 | ....... 1,502,580 | .........e. 1,500,992 | oo | rverirnncne(992) | oo | vvvvrriennne(992) | o | v, 1,500,000 0 | 13,125 | 06/01/2018.
69349L AE 8 | PNC BANK NA 6.87 04/01/18.. . | 04/01/2018. | MATURITY. ,500,000 | ....... 2,500,000 | ....... 2,707,075 2,500,000 0| 85,938 | 04/01/2018.
69352P AG 8 |PPL CAPITAL FUNDING INC 1.9 06/01/18 | .. | 06/01/2018. | MATURITY......vvvirniiirerniirirnnines | crveireeerinsieeesinees | eoveees 1,000,000 | ....... 1,000,000 ....1,000,000 06/01/2018.
PLASTIPAK HOLDINGS INC. 6.25
727610 AN 7 |11/14/25 .| 06/21/2018. | EXTERNAL MANAGER TRADES... | .....cocuvervmrirniiines | v 145,406 | .......... 155,000 154,613 11/14/2025.
PRINCIPAL FINANCIAL GROUP 1 3.3
74251V AE 2 |09/15/22 .. | 04/26/2018. | US BANK. 989,490 | ....... 1,000,000 998,262 09/15/2022.
QUALCOMM INCORPORATED 1.85
747525 AM 5 |05/20/19 .| 05/18/2018. | VARIOUS...... 3,262,750 | .......3,250,000 | ....... 3,236,545 | .... ..749,757 2,857 3,239,504 23,246 23,246 28,598 | 05/20/2019.
750236 AT 8 |RADIAN GROUP INC 7 03/15/21............... .1 05/01/2018. | VARIOUS.......oovoerirriririnerireriens [ everiseinerinessneees | eoveeinnes 342,930 | .......... 322,000 | ..........363,055 | .. 359,320 | .ooovrevrerierees | creerennn(3,515) | ... 8,789 | (12,304) 347,016 | .ovvorerereces | e (4,086) | .......... (4,086) | ....... 14,275 | 03/15/2021.
750236 AU 5 |RADIAN GROUP INC 4.5 10/01/24............ .| 05/07/2018. | VARIOUS........ovvrrriiimrrineirseriiens [ erneeineineiiiesineennes | coneeiens 411,856 | .......... 430,000 | .......... 430,000 | ...oocvvrecr 430,000 (9,138) 420,863 | .coovveerriis | e (9,008) | ...concr (9,008) | ....... 11,664 | 10/01/2024.
760759 AL 4 |REPUBLIC SERVICES INC 3.8 05/15/18... | .. | 05/15/2018. | MATURITY.....c.cevuiirimmrinniieriinnins o | vvieae 2,000,000 | ....... 2,000,000 | ....... 2,071,640 | ........... 2,017,490 | ..oovviiiciens | e (17,490) | ..o | e (17,490) 2,000,000 0 | 38,000 | 05/15/2018. | 2FE............
794093 AG 9 |SALEM MEDIA GROUP INC 6.75 06/01/24] .. | 06/28/2018. | EXTERNAL MANAGER TRADES... | .....ccocvmervmrirmienes | woveriens 132,313 | v 145,000 ..138,838 0 138,838 | oo | e (6,525) | ...vvnc (6,525) | ......... 5,737 | 06/01/2024.
82967N  BA 5 |SIRIUS XM RADIO INC 508/01/27............ .| 04/19/2018. | VARIOUS........ovvrririnrrineinneriiens [ eneerineineeiesineines | coneeiens 589,875 | .......... 605,000 ..805,000 | ...oooorinienis | e | 35,544 | i (35,544) 569,456 | ....coovrerries [ crvnee 20,419 | ... 20,419 | ....... 24,200 |08/01/2027.
STATE STREET GLOBAL
85800T AA 7 |STEARNS HOLDINGS INC 9.37 08/15/20. |.. | 05/15/2018. [MARKETSLLC | | oo 127,000 | .ooveneee 127,000 | .oovvneee 117,951 | e 117,951 | oo e | e 0 117,951 | oo | e 9,049 | ..ot 9,049 | ........ 8,897 | 08/15/2020. | 4FE............
863667 AD 3 | STRYKER CORP 1.3 04/01/18.........coc0onnee .| 04/01/2018. | MATURITY. ...oocooirrmmimmimerierienenns [ rveeneensninerineniens | vvenne 2,500,000 | ........ 2,500,000 | ....... 2,493,500 | ...coonee. 2,498,548 | ...oovoeries | e 1,452 | .o 1,452 2,500,000 0. 16,250 | 04/01/2018. | 1FE............
TMS INTERNATIONAL CORP 7.25
87261Q AB 9 |08/15/25 .| 06/20/2018. | EXTERNAL MANAGER TRADES... | ...ccovvvnriinniirnrines | e 272,288 | .......... 265,000 | .......... 265,000 | ....ccoonee 265,000 | ..ovoocrirrinein | e | e 0 265,000 | ..o | e 7,288 | oo 7,288 | ... 16,437 | 08/15/2025. | 5FE............
TENET HEALTHCARE CORPORATI 8.12
88033G CE 8 |04/01/22 .. | 04/02/2018. | PRIOR YEAR INCOME. . e [ | | | . 0 0. 22,141 | 04/01/2022. | 5FE............
THERMO FISHER SCIENTIFIC IN 2.4 STATE STREET GLOBAL
883556 BE 1 |02/01/19 .| 05/04/2018.|MARKETSLLC [ | v 1,000,420 | ....... 1,000,000 | ....... 1,009,000 | ........... 1,006,385 | ..ooovvorverivirnes | v (5,965) | ..oovvrrerncere [ errrerrneenn(5,965) [ oo | e 1,000,420 | ...coooveriernns [ v (G0) ) I (420)] ....... 18,620 | 02/01/2019.
887315 AY 5 |HISTORIC TW INC 6.87 06/15/18.............. .1 06/15/2018. | MATURITY ...ocoiiiinninniinninnins [ | v 3,500,000 | ....... 3,500,000 | ....... 3,674,475 3,500,000 0. 120,313 | 06/15/2018.
893830 BF 5 | TRANSOCEAN INC 7.5 01/15/26............... .| 06/28/2018. | VARIOUS...... 228,375 | .......... 225,000 | ......... 225,000 221,625 | .o | e 6,750 | oo 6,750 | ...... 11,953 | 01/15/2026.
21ST CENTURY FOX AMERICA 1 7.25
90131H AL 9 |05/18/18 .| 05/18/2018. | MATURITY. ...ocoorrmieinerierinnens [ oveernenrssiseisesiinns | vvenne 2,615,000 | ........ 2,615,000 | ....... 3,118,019 2,615,000 0 | 94,794 | 05/18/2018.
902494 AX 1 | TYSON FOODS INC 3.95 08/15/24 ...| .. | 04/02/2018. | DEUTSCHE BANK 503,730 | .......... 500,000 ...527,645 524,714 | oo | e (20,984) | ........ (20,984) | ....... 12,563 | 08/15/2024.
UNION PACIFIC CORPORATION 3.75
907818 DV 7 |03/15/24 .. | 04/05/2018. | MIZUHO.......oovvrirircriieinerierieeens [ revevenissinerineriinns | vveene 1,021,550 | ....... 1,000,000 | ....... 1,057,400 11,049,835 | .. | e (28,285) | ........ (28,285) | ....... 21,250 |03/15/2024.
UNITED RENTALS (NORTH AMER 4.62
911365 BH 6 |10/15/25 .| 04/19/2018. | EXTERNAL MANAGER TRADES... [ ...ccovcvmrrierirneenes | worerias 388,088 | .......... 395,000 ....384,138 0 384,138 3,950 3,950 10/15/2025.
STATE STREET GLOBAL
91913Y AN 0 |VALERO ENERGY CORP 9.37 03/15/19... | .. | 06/18/2018. [MARKETSLLC | | e 1,857,261 | ....... 1,770,000 | ....... 1,905,590 | ...ooovurveeiierineiiiens | cevierinniiinniens | e (48,329) | ..o | e (48,329) | ..o | i 1,857,261 | oo | s (87,261)| ........ (87,261)| ....213,097 | 03/15/2019. | 2FE............
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92343V BC 7 |VERIZON COMMUNICATIONS vee |+ | 05/17/2018. | VARIOUS........coorrrriceieriseinens | rererneeieniseeinerinns | vveene 1,848,657 | ....... 1,840,000 | ....... 1,913,470 | ... 1,908,713 | cooovvicvcines | s (6,674) 1,902,039 | s | e (53,382) | ........ (53,382) | ....... 35,778 | 11/01/2021.
VERIZON COMMUNICATIONS INC 2.62
92343V CH 5 |02/21/20 . [ 06/11/2018. | MORGAN STANLEY.....c.ovvurmrirnens | verrremrsermneriineinenns | cvvees 1,497,135 | ....... 1,500,000 | ....... 1,494,615 ....1,495,308 .1,827 21,827 | 12,250 | 02/21/2020.
VERIZON COMMUNICATIONS INC 100
92343V DX 9 |03/16/22 . [ 05/08/2018. | WELLS FARGO..........coevurirniiniii | cevvnrisniseiinniieeins | v 2,040,010 | ....... 2,000,000 | ....... 2,000,000 2,000,000 | .cooocrererirriin | e 40,010 | ........ 40,010 | ....... 22,612 |03/16/2022.
13645R AH 7 | CANADIAN PACIFIC RR CO 6.5 05/15/18. | .. | 05/15/2018. | MATURITY.......cvvumrrmerimrimrenininne | vevisrineiiesinsenenns | cvvens 1,000,000 | ....... 1,000,000 | ....... 1,045,280 ....1,000,000 0 | 32,686 | 05/15/2018.
552704 AB 4 |MEG ENERGY CORP 6.37 01/30/23 .| 05/29/2018. | EXTERNAL MANAGER TRADES... ..558 52,715 vnn24,785 | 24,785 4,509 | 01/30/2023.
552704 AC 2 |MEGENERGY CORP 7 03/31/24... . | 05/29/2018. | VARIOUS...... 3,158 601,956 | ....oovrveriranns | o 64,756 | ......... 64,756 | ....... 19,221 | 03/31/2024.
OPEN TEXT CORPORATION 5.87
683715 AB 2 |06/01/26 .| 06/12/2018. | VARIOUS.......oovoivirrirnirinrireriiens [ v | e 846,656 | ......... 825,000 | ......... 853,475 | ....cccouvs 850,228 | ....ooeverriries | v (1,335) 5,945 (7,280) 842,948 | ...ovvveris | e 3,708 | .o 3,708 | ....... 25,985 |06/01/2026. | 3FE............
92660F AK 0 |VIDEOTRON LTD 5.12 04/15/27................ .| 06/11/2018. | VARIOUS........ovvrrrieineineireriiens [ erneerineineiiiesinsinnns | coneeiens 536,938 | .......... 550,000 | .......... 550,000 | ...oovreneer 550,000 | ..ovvurereirneins | eerreeineinneriines | e 11,000 | ........... (11,000) 539,000 (2,063) (2,063) | ....... 18,635 | 04/15/2027. | 3FE............
00191A  AC 0 |ARD FINANCE SA 7.1209/15/23............... C|06/28/2018. | EXTERNAL MANAGER TRADES... | ....cocoovmrvnivvirirnnns | cevvienes 200,500 | ......... 200,000 | .......... 205,124 | ..o 204,357 | .ooovvrvrerrinns [ s [GRX) ) I—— (533) 203,824 | ..o | e (3,324) | .vvvne (3,324) | ....... 11,360 | 09/15/2023. | 5FE............
ARDAGH PACKAGING FINANCE P 4.62
03969A AH 3 |05/15/23 C | 05/14/2018. | EXTERNAL MANAGER TRADES... 200,500 | .......... 200,000 | ......... 197,500 | coovvernnene 196,149 | ovoovvecvcvrrns | v 247 | e 247 196,395 | .ovooverrrirrnns | i 4,105 | .o 4,105 | ......... 4,651 |05/15/2023. [ 3FE............
ARDAGH PACKAGING FINANCE P 4.25
03969A AM 2 |09/15/22 C | 05/14/2018. [ VARIOUS........cooremerirrrierinrenneens | ceeereriesisnesssnisees | ceverneens 709,638 | .......... 715,000 | .......... 720,100 | .coooocrenees 720,100 | ..o | e (335)] ..o 8,308 (8,643) TULA5T | e | e (1,820) | ..ccvvnc (1,820) | ....... 20,343 |09/15/2022. | 3FE............
BP CAPITAL MARKETS PLC 3.27
05565Q DN 5 |09/19/27 C | 04/12/2018. | SOCIETE GENERALE.........ccccovvves | corvverimninciinnicnnis | e 487,375 | .......... 500,000 | .......... 500,000 | .....ccoouu 500,000 | ...vouevirrinii | cerierieririieens [ e 0 500,000 | ..oovvereerirenes | s (12,625) | ........ (12,625) | ......... 9,427 | 09/19/2027. | 1FE............
ENDO FINANCE LLC/ ENDO LTD/ E 6
29273E AC 2 |07/15/23 C | 06/27/2018. | EXTERNAL MANAGER TRADES... 520,000 | .......... 640,000 | ......... 479,150 | oo | e | e 2,654 | .o 2,654 481,804 | ..oooovecrcns | e 38,196 | ......... 38,196 | ....... 17,493 | 07/15/2023. | 5FE............
46115H AT 4 |INTESA SANPAOLO SPA 5.01 06/26/24... | C| 06/26/2018. | EXTERNAL MANAGER TRADES... | ...c.ccocvnerirmrrineenns | worerve 426,539 | .......... 470,000 | .......... 432,400 | ....ocovvees 430,336 | ..o | e 2457 | oo, 2,457 432,792 | oo | s (6,253) | ..ovvne (6,253) | ....... 11,921 | 06/26/2024. | 3FE............
NOBLE HOLDING INTERNATIONA 5.25
65504L AK 3 |03/15/42 C | 05/30/2018. [ VARIOUS........cooovririeriiciinniiiins | o | e 302,725 | .......... 445,000 | ..........240,438 | .......... 125222 | ..ccoooviiiiins | s 695 | ... 11,642 | ........... (10,947) 231,149 | oo | s 71,576 03/15/2042.
65504L AN 7 |NOBLE HOLDING INTLLTD....cocovvrrrerirnne D | 05/17/2018. | VARIOUS.........ooomerirrernirinerirerirens [ erveriseinerinessneenes | eoveieens 162,750 | .ovvvenee 175,000 304 5,262 (4,958) 151,230 | oo | e 11,520 04/01/2025.
87927V AF 5 |TELECOM ITALIA CAPITAL.... . 06/22/2018. | VARIOUS...... 143913 (4,861) 157,745 | oo | (13,833)] ........ 11/15/2033.
87927V AM 0 |TELECOM ITALIA CAPITAL.... .. |D| 06/22/2018. | VARIOUS...... rernenn 43,313 (1,637) 47,169 [ [ v (3,857) | v.eveenn(3, 09/30/2034.
87927V AR 9 |TELECOM ITALIA CAPITAL.......cccrserrrrenne C | 06/22/2018. | VARIOUS........coouremerinriierinrirneins | ceeeseriesineesssisees | ceverneens 104,250 (2,285) 7871 | oo | e (13,621) 07/18/2036.
TRANSOCEAN PROTEUS LTD 6.25
893829 AA 9 |12/01/24 C[06/01/2018. | SINKING FUND REDEMPTION..... | .covievemrireinniniis | woveveins 16,750 | ..ovvoenee 16,750 (1) 16,750 0 523 | 12/01/2024.
893830 AT 6 | TRANSOCEAN INC 6.8 03/15/38.... ...|C|05/09/2018. | VARIOUS...... 851,388 | ....... 1,020,000 (3,334) 703,970 | oo | e 147,418 | ....... 147,418 | ....... 45,079 |03/15/2038.
UNITYMEDIA HESSEN GMBH & CO K 5
913364 AD 7 |01/15/25 C | 05/03/2018. [ VARIOUS........cooremerierrierinrirneens | ceevreriesisneessnisees | ceverneens 479,400 | .......... 470,000 (3,640) 476,348 23,052 | ..........3,052 | ....... 18,947 | 01/15/2025.
UNITYMEDIA KABELBW GMBH 6.12
91337D  AB 0 |01/15/25 C| 04/27/2018. | VARIOUS...... v 152,538 | v 126,413 (1,285) 725,128 21,410 27,410 01/15/2025.
3899999. Total - Bonds - Industrial and Miscellaneous ....109,533,354 |....110,763,750 |....111,448,708 | ........79,025871 | ...ccccoeeee0 | o (300,051)|.....208,081 | ......... (508,132) | .cvovvvvrveennn | e 109,902,965 ....(583,884) | ...... (583,884) | ..2, XXX
8399997. Total - Bonds - Part 4.........coooviiiiiiiiiissii s ....218,561,420 |....221,128,945 |...222,921,821 | .......146,136,066 | ........cc...0 | oo (359,234) | .....208,081 | ........ (567,315) | covovvvrsenne0 | i 221,202,559 .(2,855,416) | ...(2,855,416) | ..3,874,583 XXX
8399999. Total - Bonds ....218,561,420 |....221,128,945 |...222,921,821 | .......146,136,066 | ........c.......0 | ..oeco (359,234) | .....208,081 | ........ (567,315) | ccvovevrevennn | i 221,202,559 .(2,855,416) | ...(2,855,416) | ..3,874,583 XXX
C Stocks - Industrial and Miscell
00164V 10 3 |AMC NETWORKS CLASS AINC......ccocoeens | .. 05/07/2018. | VARIOUS...... 200.000 | ..coooneee. 10,683 XXX | 10,510 | ovvvriereierineeineins [ crnrieerinnieens | e | e 170 (170) 10,340 343 343 XXX [
00751Y 10 6 |ADVANCE AUTO PARTS INC.....cccocovvvrnens | o0 04/18/2018. | VARIOUS...... 350.000 37,272 XXX | 38,161 | oo | vveierienrenis | e | e 0 38,161 | oo | e [LC115) 1 I (889) | cvvvvvernene 52 XXX [
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012653 10 1 |ALBEMARLE CORP.... .. | 04/03/2018. | EXTERNAL MANAGER TRADES... | ............. 810.000 XXX 0 . 75,119 (2,329) | ..........(2,329) .21 XXX
013872 10 6 |ALCOA CORP . | 04/02/2018. | VARIOUS........ 770.000 XXX (2,764) . 34,619 (373)] .. (373)] .. XXX
018581 10 8 |ALLIANCE DATA SYSTEMS CORP.......... ..| 06/12/2018. | EXTERNAL MANAGER TRADES... ...740.000 | .......... 163,627 XXX 0 . 157,516 6,110 | o 6,110 | .o 422 XXX

ALLISON TRANSMISSION HOLDINGS

01973R 10 1 [INC .| 05/29/2018. | VARIOUS........coomrvmirircereniirinens | e 1,790.000 XXX (1,072) . 69,917 5,279 XXX
02005N 10 0 |ALLY FINANCIAL INC......ccocrmrrrrerrrrircnnns .. | 06/26/2018. 5,900.000 XXX (4,995) . 160,185 | ovvvvercervnens | e (7,207) XXX
02376R 10 2 |AMERICAN AIRLINES GROUP INC.......... .. | 06/04/2018. | EXTERNAL MANAGER TRADES... | .......... 1,900.000 | ...ooceveves 81,670 XXX | 97,052 | cvvovereieeierineiens | evireseinsieens | e | v 0 . 97,052 [ .ooveeriecienns [ e (15,382) | ........ (15,382) | .ooovveeee 190 XXX [
03073E 10 5 |AMERISOURCEBERGEN CORP............... .. | 04/16/2018. | EXTERNAL MANAGER TRADES... | .......... 3,210.000 | .......... 275,767 XXX ] 276,734 | oo [ e | e | e 0 . 276,734 | oo [ s (968) | .vvovrernes (968) | ..oceve 1,220 XXX [
03076C 10 6 |AMERIPRISE FINANCE INC.........cccovvvunee .. | 06/04/2018. | EXTERNAL MANAGER TRADES... | .......... 1,020.000 | .......... 145,380 XXX | 150,899 | ovovieeerierinriieenn [ e | cevieeisenssninns | e 0 . 150,899 | oo | e (5,519) | .ovvrne (5,519) | ccvovvee 1,216 XXX [
03349M 10 5 |ANDEAVOR .. | 05/14/2018. | EXTERNAL MANAGER TRADES... | ............. 100.000 | c.ovvvree 14,145 XXX | 9,533 | oot | e | e | e 0 . 9,533 | oo | i 4612 | oo 4,612 | 59 XXX [
03674X 10 6 |ANTERO RESOURCES CORP...........co..... ..| 06/18/2018. | EXTERNAL MANAGER TRADES... | ............. 850.000 | ...ccvvnee 16,891 XXX | 16,266 | ...oooveerverrrerienins [ | veveeeesseieninns | e 0 . 16,266 625 625 XXX [
037411 10 5 |APACHE CORP......ccccovvvmirrrrinericrieninens .| 06/18/2018. | VARIOUS.........ooomrvreririreeiseinens | cevreenns 4,740.000 | .......... 202,179 XXX | 176,808 | ..ooooeereerereereinn [ erverieeineinneies | cevseeessessnsinns | oeeesserinsinns 0 . 176,808 | ..o | e 25371 | e 25,371 | oo 1,185 XXX [
040413 10 6 |ARISTANETWORKS INC .. | 04/30/2018. | EXTERNAL MANAGER TRADES... | ............. 390.000 XXX 0 . 99,567 XXX
042735 10 0 |ARROW ELECTRONICS INC. . | 06/04/2018. | VARIOUS........ 800.000 XXX (2,544) . 61,616 XXX
04621X 10 8 |ASSURANT INC.....ooovrurrvmrrrerieirseirnnis .. | 06/26/2018. | EXTERNAL MANAGER TRADES... | ............. 200.000 | ..oovvenee 19,675 XXX 0 . 17,930 | vveeererienes | e 1,745 | e 1,745 | e 224 XXX [
052769 10 6 |AUTODESK INC.......cooovvvvirieriniiiriiniins ..| 06/01/2018. | EXTERNAL MANAGER TRADES... | .......... 1,510.000 | .......... 196,796 XXX 0 . 165,994 XXX
053611 10 9 |AVERY DENNISON CORP. .. | 06/26/2018. 3,300.000 336,798 XXX | 389,829 | e [ v | e | 0000 39,204 | i, (39,204) . 350,625 XXX
05605H 10 0 [BWXTECHNOLOGIES INC.... v | [05/2172018. | VARIOUS........oocvoreiiricriririrenns | e 10,700.000 | .......... 736,889 XXX 0 . 677,958 XXX
08579W 10 3 |BERRY GLOBAL GROUPINC................... .1 05/21/2018. | VARIOUS.......ccoomrrmirieceiiniirinens | e 1,420.000 | ............ 68,732 XXX (2,058) . 77,830 XXX [
093671 10 5 |H&RBLOCK INC......cocoovirririerireirneiiinnins .. | 05/14/2018. | EXTERNAL MANAGER TRADES... | ........... 2,120.000 | ..ccooneee. 58,053 XXX | s 53,869 | covurverireeinrineines | eeeienissinenis | e | cerieseenienes 0 . 53,869 XXX [
099724 10 6 |BORGWARNER INC......c.ccooomrrvrrirreirnnns .. | 05/14/2018. | EXTERNAL MANAGER TRADES... | .......... 3,410.000 | ...coovee. 169,753 XXX | 174,284 | oo e | ceveeiseisnsinns | e 0 . 171,284 | oo | s (1,531) | oeverns (1,531) | oo 580 XXX [
112463 10 4 |BROOKDALE SENIOR LIVING INC........... .. | 04/03/2018. | EXTERNAL MANAGER TRADES... | .......... 8,240.000 | ............ 53,853 XXX | 55,200 | covuurvenrrierierineiies | eerierinnrienins | e | e 0 . 55,290 | .ovoeverererreenns | e (1,438) | ..vvvne (1,438) [ ..o XXX [
12653C 10 8 |CNX RESOURCES CORP........ccoccmirrrrnnne ..| 06/12/2018. | EXTERNAL MANAGER TRADES... | .......... 1,390.000 | ...ovvveeee 23,932 XXX | s 20,856 | .vvurvenrrenirnirneines | eeereeinnnienis | e | e 0 . 20,856 3,075 3,075 XXX [
14149Y 10 8 | CARDINAL HEALTH INC....coccovvvrrrvrrrirnns ..| 04/16/2018. | EXTERNAL MANAGER TRADES... | ............. 660.000 | .........c. 40,439 XXX | A1,369 [ oo | e | e | s 0 . 41,369 [ v [ e (CK0)) E— (CSR10) ) I~ 305 XXX [
143130 10 2 [CARMAXINC....ooovvvireiriirirerirerieriieene .. | 06/04/2018. | EXTERNAL MANAGER TRADES... | ........... 2,200.000 152,571 XXX 0 . 136,268 XXX
163851 10 8 |CHEMOURS .1 05/29/2018. | VARIOUS........cooomrrrerieereninrinens | cevveenne 7,150.000 355,872 XXX 2,217 (2,217) . 348,277 XXX
169656 10 5 |CHIPOTLE MEXICAN GRILLINC.............. .. | 04/23/2018. | EXTERNAL MANAGER TRADES... | ......c........ 30.000 | vovvrrnenn 9,952 XXX ] s 9,559 | oo [ [ | 0 . 9,559 393 393 XXX [
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171340 10 2 |CHURCH AND DWIGHT INC.. ..| 06/12/2018. | VARIOUS........ 3,910.000 185,704 XXX . 0 191,160 (5,456) | ..........(5,456) XXX
174610 10 5 |CITIZENS FINANCIAL GROUP INC ..|06/18/2018. | VARIOUS........ 3,170.000 132,589 XXX 671 | (12,671) 133,077 | oo | e ...(488) XXX
200340 10 7 |COMERICAINC.. .| 06/26/2018. | VARIOUS........ccoomrviiririiiniirinnns | e 4,000.000 | .......... 381,798 XXX v 389,640 | ... 5,920 (5,920) 383,720 XXX
231021 10 6 |CUMMINSINC.... .. | 05/14/2018. 2,100.000 | .......... 305,537 XXX | s 348,621 8,232 (8,232) 340,389 XXX
23918K 10 8 |DAVITAINC. . [ 06/04/2018. [ VARIOUS..........ovvvnrririrrrineineiis | vrri 9,360.000 | .......... 612,376 XXX | 699,754 | ..o [ e | e | e 82,555 | ..ccovunne (82,555) 617,198 XXX [
253868 10 3 |DIGITAL REALTY TRUST REIT INC TRUS| .. | 05/21/2018. | EXTERNAL MANAGER TRADES... | ............. 800.000 | ...ccovoue 84,362 XXX | 84,224 | ..o | v [ s | e 0 84,224 XXX [
254709 10 8 |DISCOVER FINANCIAL SERVICES .. | 06/26/2018. | EXTERNAL MANAGER TRADES... | .......... 6,392.000 | .......... 470,662 XXX 0 459,777 XXX
25470F 30 2 |DISCOVERY INC SERIES C . [06/12/12018. [ VARIOUS..........coooviieriririinninnins | v 11,300.000 | .......... 253,000 XXX ] 239,618 | e [ e v | 00 19,042 (19,042) 220,576
25754A 20 1 |DOMINOS PIZZAINC.......ccovvvrrinirirerirns .. | 06/26/2018. | EXTERNAL MANAGER TRADES... | ............. 280.000 XXX 0 58,741
29364G 10 3 |ENTERGY CORP.... .. | 05/21/2018. 520.000 XXX 0 42,637
30161Q 10 4 |EXELIXIS INC . [ 05/29/2018. [ VARIOUS.........oovvreriiriirinrivenis | v 1,050.000 XXX (2,288) 23,258
30212P 30 3 |EXPEDIA GROUPINC.......cocoovirirerrririrnns .. | 04/16/2018. | EXTERNAL MANAGER TRADES... | ............. 650.000 | ............ 69,993 XXX | 85,072 | cooorveeererieriieines | evererinsrnenis | e | e 0 65,072 | .oocvorrerierens | e 4,922 | ... 4,922 | ... 195 XXX [
302491 30 3 |FMC CORP. . [ 06/18/2018. [ VARIOUS..........covververrciineiseins | evies 11,900.000 | ....... 1,007,897 XXX | 014,713 [ s | e [ e | oo 103,530 | ......... (103,530) 911,183 | s | s 96,714 | ......... 96,714 | ......... 1,964 XXX [
316773 10 0 |FIFTH THIRD BANCORP........ccoccvurirerirs .. | 04/16/2018. | EXTERNAL MANAGER TRADES... | .......... 1,360.000 | ............ 42,912 XXX | 43180 [ oo | e | e [ e 0 43,180 (268) (268) | ..eovvvene 218 XXX [
32008D 10 6 |FIRST DATA CORP CLASS A. .| 05/29/2018. | EXTERNAL MANAGER TRADES... | .......... 3,680.000 XXX .58,328 |.... 0 58,328 XXX
343412 10 2 |FLUOR CORP. .| 05/07/2018. | VARIOUS. 800.000 XXX ..45,904 (128) 45,776 XXX
344849 10 4 |FOOT LOCKER INC . | 06/26/2018. | VARIOUS........ 110.000 XXX (336) 5,009 XXX
FORTUNE BRANDS HOME AND
34964C 10 6 |SECURITY I .. | 05/14/2018. | VARIOUS........ 300.000 | ..coooneee. 16,793 XXX | s 18,951 | v [ | e | s 1,284 (1,284) 17,667 | ovevceenerrrenes | cervreennd (CIC)) — (G720 I— 60 XXX [
35671D 85 7 |FREEPORT MCMORAN INC........cccccuvvnnee .| 05/07/2018. | VARIOUS.........coooveviirinrinriveniinns | v 30,000.000 | .......... 462,316 XXX ] 573,900 | ..o [ e | e | e 46,800 |........... (46,800) 527,100 | ..ccvovvevvienns | e (64,784)| ........ (64,784) | ......... 1,500 XXX [
384802 10 4 |WW GRAINGERIINC.......ocvvmrerririiriririns .. | 04/16/2018. | EXTERNAL MANAGER TRADES... | ....cccconuee. 10.000 | cooovrvrnee 2,814 XXX 0 2,648 | .o | s LT p— 166 | oo XXX [
413875 10 5 |HARRIS CORP. .. | 06/26/2018. | EXTERNAL MANAGER TRADES... | ............. 100.000 ...14,476 XXX 0 15,782 | v | cevi (1,306) XXX
427866 10 8 |HERSHEY FOODS .. | 05/21/2018. 2,300.000 XXX (161) 227,608 | ...covvvevrienns | e (15,526) | . XXX
436106 10 8 |HOLLYFRONTIER CORP. .. | 06/26/2018. 5,650.000 XXX 0 264,364 | ..oooeriins | e 142,504 XXX
447011 10 7 |HUNTSMAN CORP . [ 04/03/2018. [ VARIOUS..........covviriiiniiinriccis | e 1,400.000 XXX (5,012) 40,950 | ..o [ e (1,132) XXX
452327 10 9 |ILLUMINA INC....cccoevviviirirnrnrninnireriens .. | 06/26/2018. | EXTERNAL MANAGER TRADES... | ............. 260.000 XXX 0 58,011 XXX
46284V 10 1 |IRON MOUNTAIN INC .. | 04/23/2018. | VARIOUS........ 300.000 XXX (102) 9,858 XXX
464287 46 5 |ISHARES MSCI EAFE ETF .1 06/08/2018. | SUSQUEHANNA...........cccooovrvmriines ....1,638,690.000 XXX ]...110,362,668 | .........72,615,816 | ..(4,798,671) | ....cevvvvevverins [ covrrrveiririns [ e (4,798,671) | oevvvvveriacins | v 110,362,668 XXX
47233W 10 9 |JEFFERIES FINANCIAL GROUP INC .. | 04/16/2018. | EXTERNAL MANAGER TRADES... | .......... 1,630.000 XXX 0 37,050 XXX
482480 10 0 |KLATENCOR CORP.......ccoocrmmrrrmrrirrircens .| 06/12/2018. | VARIOUS........covomrvrriieirneisrinens | cerreenns 4,120.000 XXX 0 442,818 XXX
500255 10 4 |KOHLS CORP......ccoomvimiiriiniricrierirneens .. | 06/26/2018. | EXTERNAL MANAGER TRADES... | .......... 4,260.000 | ......... 271,766 XXX | 275,111 | oooeverennnennns | e | e | e 0 275,111 \ , \ XXX [
501797 10 4 |LBRANDSINC.....cocoomiemrrrrrirerierirerirneens .| 04/18/2018. | VARIOUS.........cooomrrrmericerenisninens | e 1,373.000 | .oooverenes 50,124 XXX | s 88,485 | ... | ceeereninninnns | e | e 16,023 | ........... (16,023) 52,462 (2,338) | .ovvvne (2,338) | covourene 824 XXX [
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512807 10 8 |LAMRESEARCH CORP . | 04/30/2018. | VARIOUS........ 2,750.000 525,909 XXX | e B31,700 | s [ e | e | e 12,661 | ........... (12,661) 519,039 6,870 6,870 XXX
516806 10 6 |LAREDO PETROLEUM INC.... . | 04/02/2018. | EXTERNAL MANAGER TRADES... 100.000 826 XXX 0 79 32 32 XXX
526057 10 4 |LENNARACORP... ..| 06/12/2018. | EXTERNAL MANAGER TRADES... | .......... 1,230.000 ....66,365 XXX 0 72,429 XXX
534187 10 9 |LINCOLN NATIONAL CORP... .. | 05/21/2018. | VARIOUS........ 3,190.000 220,950 XXX ] 287,105 | s [ e v | 14,043 | (14,043) 233,061 XXX
554382 10 1 |MACERICH REIT.... .| 04/23/2018. | VARIOUS........ 100.000 | coovvverncene 5,667 XXX (555) 5,602 XXX
55616P 10 4 |MACYSINC ... | .. | 04/02/2018. | PRIOR YEAR INCOME. XXX 0 XXX
56418H 10 0 |MANPOWER INC......cooovrmirrrineirrrinninns .1 05/29/2018. | VARIOUS.........coomrrrerieereniirinens | eerveenne 1,400.000 | .......... 131,190 XXX | 172,172 | oo e | cevesiseessssiinns | e 11,032 | oo (11,032) 161,140 | oovocereirenes | v (29,951) | ........ (29,951) | .vvvererrernnns XXX [
56585A 10 2 |MARATHON PETROLEUM CORP............. .. | 06/26/2018. | EXTERNAL MANAGER TRADES... | .......... 4,780.000 | .......... 345,333 XXX | 325,853 | ..o [ e | e | s 0 325,853 | ..o | s 19,481 | oo 19,481 | ......... 4,398 XXX [
570535 10 4 |MARKEL CORP.. .| 06/12/2018. | EXTERNAL MANAGER TRADES... | ............. 140.000 XXX 0 161,391 .(6,185) XXX
574599 10 6 |MASCO CORP.... .| 05/21/2018. | VARIOUS........ 600.000 XXX (1,506) 24,264 .(1,611) XXX
592688 10 5 |METTLER TOLEDO INC......ccooomvririirirnnne ..| 06/12/2018. | EXTERNAL MANAGER TRADES... | ............. 100.000 | coovverncs 59,235 XXX | 57,503 | oo | eeeresninsieenis | e | cereenieenienes 0 57,503 | .oovreeeiiernns | e 1,732 | e 1,732 | i XXX [
596278 10 1 |MIDDLEBY CORP........ccccovtrimmrrririririrnennns .. | 05/14/2018. | VARIOUS........ 100.000 | cooovvvrneee 10,713 XXX | 13,347 | oo [ e | e | e 968 (968) 12,379 | oo | e (1,666) | .......... (1,666) [ ...vvoorverrenne XXX [
60871R 20 9 |MOLSON COORS BREWING CLASSB... |.. | 05/07/2018. | VARIOUS........ 3,320.000 204,395 XXX | cieiiin2BT127 | i | e | ceviesiseiseninns | e 17,032 | ..o (17,032) 250,096 | ...cvvvvereirnns | e (45,701)| ........ (45,701) | ......... 1,361 XXX
620076 30 7 |MOTOROLA SOLUTIONS INC.................. .. | 06/26/2018. | VARIOUS........ 520.000 | ..oocoeee. 56,686 XXX ] eeeeD5,432 | s [ | e | e 676 (676) 54756 | ..oovvvvvrerres | e 1,930 | oo 1,930 [ .o 270 XXX
629377 50 8 |NRGENERGY INC.....cccooomirrrmrrmrrrrcrirnens .. | 06/04/2018. | EXTERNAL MANAGER TRADES... | ........... 2,020.000 | ..cooneee. 67,781 XXX | e 50,116 | coverveeerenrrerirneennes | vvererinsrsnenine | eeveernsssenienes | cerveesinenienes 0 50,116 | oo | cvvenne 17,664 | ......... 17,664 | ..o 61 XXX [
651290 10 8 |NEWFIELD EXPLORATION.......ccocosvvrnncns .. | 06/04/2018. | EXTERNAL MANAGER TRADES... | .......... 3,230.000 | ..ooovernc 91,921 XXX | e TBBTT | cooeeeeereeieeineinee | eeerneriissinenis | cernssiissinsssienes | cereesssnensenes 0 78877 | oo | v 13,044 | ......... 13,044 | .o XXX [
651639 10 6 |NEWMONT MINING CORP.........ccoucunrrene .. | 06/26/2018. | EXTERNAL MANAGER TRADES... | .......... 3,760.000 | .......... 138,933 XXX | 146,678 | ..ooeoerrveiveireiienns [ evrnnreiiennnns o | e 0 146,678 XXX [
670346 10 5 |NUCOR CORP.... .. | 06/26/2018. | EXTERNAL MANAGER TRADES... | .......... 3,330.000 | .......... 220,115 XXX 0 203,430 XXX
688239 20 1 |OSHKOSH CORP... ... | .| 06/26/2018. | VARIOUS........ 200.000 13,911 XXX (1,872) 15,454 XXX
690742 10 1 |OWENS CORNING........cccovvmirimrirrirninnn .. | 04/30/2018. | VARIOUS........ 2,900.000 | ...c...... 187,801 XXX ] 250,357 | s [ e e | e 17,97 [ (17,197) 233,160 XXX
69351T 10 6 |PPL CORP .. | 04/02/2018. | PRIOR YEAR INCOME. XXX 0 XXX
693718 10 8 |PACCARINC.....ccooviiirrrireierieeiecirnens ..| 05/07/2018. | VARIOUS........ 200.000 | ..oooneee. 12,838 XXX | 13,826 | oo [ | e 592 (592) 13,234 XXX [
695156 10 9 | PACKAGING CORP OF AMERICA CORP. |.. | 06/26/2018. | EXTERNAL MANAGER TRADES... | ............. 100.000 | coovvvrnee 11,478 XXX | 11,270 | oeeeeverieereeienins [ ererenrenesieenns | vereseesseisssnns | e 0 11,270 208 208 | .o 63 XXX [
704326 10 7 |PAYCHEXINC...ocosvoirririierierirecineeiseie .. | 04/26/2018. | EXTERNAL MANAGER TRADES... | .......... 5,720.000 | .......... 344,637 XXX | s 352,295 | ..ieociierieineiienes [ e | e | s 0 352,295 | .ovociverirees | e (7,658) | ..cvvncs (7,658) | .oovvnrirerin XXX [
72147K 10 8 |PILGRIMS PRIDE CORP.... .. | 06/04/2018. | EXTERNAL MANAGER TRADES... | .......... 3,864.000 XXX 0 95,093 XXX
72348P 10 4 |PINNACLE FOODS INC . | 05/21/2018. | VARIOUS........ 500.000 XXX (2,100) 27,050 XXX

PLATFORM SPECIALTY PRODUCTS

72766Q 10 5 |CORP . | 05/29/2018. | VARIOUS........ 8,500.000 | ...coonee. 89,476 XXX | e 86,190 | cvvuorvenereerneirneriies | veereninnnsenins | e | s 4,335 (4,335) 81,855 | ..o | e 7,621 | oo 7,621 | oo, XXX [
737446 10 4 |POST HOLDINGS INC.....ocomvvereirrrinrinnns .. | 05/21/2018. | EXTERNAL MANAGER TRADES... | ........... 2,300.000 | .......... 176,180 XXX | 174,948 | oo [ | ceveeiseiessinns | e 0 171,948 | oo | v 4,232 | oo 4,232 | o XXX [
7405IN 10 2 |PREMIER INC CLASS A......ccovvvevrrrerinnns ..| 05/21/2018. | VARIOUS........ 9,500.000 | .......... 304,624 XXX | 298,785 | ..eeoeireriieinnerienns | cerreienieninee | e | v 1,340 (1,340) 297,445 | ..o | e TA79 | s TA79 |, XXX [
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Statement as of June 30, 2018 of the Blue Care Network of MiChigan

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

SCHEDULE D - PART 4

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15

F Current Bond

0 Year's Interest /

r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC

ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted Exchange Realized Total Gain Dividends | Contractual | Designation

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity | or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
74144T 10 8 |T ROWE PRICE GROUP INC. . | 04/16/2018. | VARIOUS........ 100.000 XXX 10,797 (67) (67)] ... XXX
743315 10 3 |PROGRESSIVE CORP... .. | 06/26/2018. | EXTERNAL MANAGER TRADES... | ............. 980.000 XXX 55,184 | .oovvvrcrrerrne | 003,783 | 3,783 XXX
754730 10 9 |RAYMOND JAMES INC.. wo | .. | 06/12/2018. | VARIOUS........ 100.000 XXX 8,941 | oo | 0000 1,040 | 1,040 |.. XXX .
7591EP 10 0 |REGIONS FINANCIAL CORP.........ccocvunece. .. | 06/26/2018. | VARIOUS........ 100.000 XXX 1,858 (39) 9 XXX [
79546E 10 4 |SALLY BEAUTY HOLDINGS INC.............. .. | 06/04/2018. | EXTERNAL MANAGER TRADES... | .......... 1,780.000 | ....ccoeeee 27,117 XXX | e 29,281 | oo | eeereerinsinenis | e | e 0 29,281 (2,164) (2,164) XXX [
82669G 10 4 |SIGNATURE BANK........ccoovmmrimriiniinniines . | 06/04/2018. | VARIOUS........ 400.000 | ............ 51,458 XXX ] 61,204 | oo | e | e | e 4,424 (4,424) 56,780 | ..oovverereririis | e (5,322) | ..vvvne ({3 727) | XXX [
830566 10 5 | SKECHERS USAINC CLASSA................ .. | 05/07/2018. | EXTERNAL MANAGER TRADES... | .......... 1,270.000 | ..coovvveeee 36,578 XXX | s 49,390 [ oo | cereerienienies | e | e 0 49,390 | ..o [ e (12,813)] ........ (12,813) | eveevcernens XXX [
83088M 10 2 | SKYWORKS SOLUTIONS INC.......cccvvennee .. | 04/26/2018. | EXTERNAL MANAGER TRADES... | ............. 695.000 | ...ccvvne 62,020 XXX | s 89,681 | oooveeeireeierincines | rerrerinsinenis | e | cereeeeenienns 0 69,681 [ ..overeerrrines [ v (7,661) | ..ocvvnes (7,661) | ovvonene 222 XXX [
84265V 10 5 |SOUTHERN COPPER CORP.........cccocunuc. .. | 06/26/2018. | EXTERNAL MANAGER TRADES... | ............. 300.000 | ............ 13,970 XXX | 15,315 | ovoievrreernenens [ e | e | e 0 15,315 | oo | v (1,345) | .vvvvee. (1,345) [ ovvverienes 90 XXX [
845467 10 9 | SOUTHWESTERN ENERGY........cccoovurvnnee ..| 06/18/2018. | EXTERNAL MANAGER TRADES... | ........ 13,570.000 | ..oovvvvnee 72,566 XXX | 49,938 | ..o | s | e | s 0 49,938 | ..o [ v 22,628 | ... 22,628 | ..o XXX [
84860W 10 2 |SPIRIT REALTY CAPITALREITINC......... .1 06/01/2018. | ADJUST BASIS DOWN.......coovomrves [ rnrerneirnrriseineniinns | cveeineens 12,531 XXX | 12,531 | oo [ | v | e 0 12,531 0 XXX [
852234 10 3 |SQUARE INC CLASS A......cccovvvmirrerianns .. | 04/30/2018. | EXTERNAL MANAGER TRADES... | .......... 3,370.000 | ...cooouee 161,452 XXX ] 141,088 | ..ooveeerinnicni [ e | v | e 0 141,088 | ..o | s 20,384 | ......... 20,384 | ..o XXX [
858119 10 0 |STEEL DYNAMICS INC......cccovvrvmrrirerirnens .. | 06/26/2018. | EXTERNAL MANAGER TRADES... | .......... 7,430.000 | .......... 355,072 XXX | 328,555 | ..o [ e | e | e 0 328,555 26,518 26,518 | ......... 1,393 XXX [
867914 10 3 | SUNTRUST BANKSINC......ccoovvumrrrrrinnns ..| 06/12/2018. | VARIOUS........ 200.000 | ..oooneee. 14,061 XXX | 14,016 | oo [ e | e | e 408 (408) 13,608 | oo | e 453 | 453 | . 160 XXX [
871503 10 8 | SYMANTEC CORP .. | 04/23/2018. | EXTERNAL MANAGER TRADES... | ..........4,810.000 | .......... 133,040 XXX 0 124,339 XXX
87165B 10 3 | SYNCHRONY FINANCIAL.. v | | 06/04/2018. | VARIOUS........ovvvvvrrrnrineencniinrinns | e0eenn18,440.000 | ... 632,020 XXX | eieeeB76,932 | s e | e | 000058,639 | i (58,639) 618,293 XXX

TAKE TWO INTERACTIVE SOFTWARE

874054 10 9 |INC . | 05/29/2018. | EXTERNAL MANAGER TRADES... | ..........2,240.000 | ........... 256,252 XXX 0 219,027 | oo | s 37,225 XXX
880770 10 2 | TERADYNEINC.. .. | 06/26/2018. | EXTERNAL MANAGER TRADES... | ........ 11,570.000 | ......ouu 421,963 XXX 0 494,270 | oo | v (72,307) XXX
886547 10 8 |TIFFANY. . | 04/10/2018. | PRIOR YEAR INCOME. XXX 0 XXX
889478 10 3 | TOLL BROTHERS INC......ccccvvvvrmriirirans .| 06/12/2018. | EXTERNAL MANAGER TRADES... | ............. 850.000 | ....coo.uc 34,352 XXX 0 36,763 2,411 | oo (2,411) [ oo 94 XXX [
891092 10 8 |TORO..... .| 06/12/2018. | EXTERNAL MANAGER TRADES... ..850.000 XXX 0 53,057 XXX
893641 10 0 | TRANSDIGM GROUP INC .. | 04/16/2018. | EXTERNAL MANAGER TRADES... | ............. 100.000 | cooerernc 31,380 XXX 0 29,040 XXX
902494 10 3 | TYSON FOODS INC CLASS A. . | 05/16/2018. | VARIOUS........ 3,680.000 | .......... 249,142 XXX (9,789) 269,339 XXX
90384S 30 3 |ULTABEAUTY INC....cccovvvmvirrerireririeienes . | 04/23/2018. | EXTERNAL MANAGER TRADES... | .....ccceou. 730.000 | .......... 174,061 XXX ] 149,117 | oo e | veveesesessesines | e 0 149,117 | oo | s 24944 | ... 24944 | ..o XXX [
910047 10 9 |UNITED CONTINENTAL HOLDINGS INC. | .. | 04/03/2018. | EXTERNAL MANAGER TRADES... XXX 0 34,159 | oo [ e 1,321 | 1,321 XXX
911363 10 9 |UNITED RENTALS INC... .| 06/04/2018. | EXTERNAL MANAGER TRADES... XXX 0 16,705 (540) (540) XXX
912909 10 8 |US STEEL CORP CORP. .| 06/18/2018. | VARIOUS.........oovvvrrrerirceririneinns XXX | e 199,262 | i | e | v | e 43,019 | .o (43,019) 156,244 | ....ovvovvevrn | v TATT | e 1TATT | 181 XXX
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Statement as of June 30, 2018 of the Blue Care Network of MiChigan

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

SCHEDULE D - PART 4

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
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g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity | or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
91307C 10 2 |UNITED THERAPEUTICS CORP.............. ..| 06/18/2018. | EXTERNAL MANAGER TRADES... | .......... 1,180.000 | .......... 134,904 XXX ] 132,585 | oo [t | v | e 0 132,585 2,319 2,319 XXX [
91347P 10 5 |UNIVERSAL DISPLAY CORP........cc.ccomvuunne .. | 04/03/2018. | EXTERNAL MANAGER TRADES... | ............. 360.000 | ..o 35,168 XXX | 36,360 | vvourvenrienirninnennes | e | e | e 0 36,360 | oo | s (1,192) | .ovvvnee (1,192) | oo 22 XXX [
91529Y 10 6 |UNUM..ooooiiiiiicceiseeeeeisnine . | 05/07/2018. | VARIOUS...... 100.000 | covvvernvne 3,977 XXX | s 5,286 | oo | e | e | e 485 (485) 4761 | s s (W62 — (U473 I— 23 XXX [
VANGUARD EMERGING MARKETS
922042 85 8 |STOCKIN .| 06/08/2018. | SUSQUEHANNA.........ccoovvvmirrerins | o 368,880.000 | ..... 16,515,281 XXX 1:(3,399,008) | ...vovverrirrirs [ [ s (3,399,008) | ...cvvvevereernrree | e 13,536,275 | .cooovverriinene ..2,979,005 |..... 2,979,005 | ....... 32,683 XXX
92553P 20 1 |VIACOM INC CLASS B... .. | 04/03/2018. | PRIOR YEAR INCOME. XXX 0 0 520 XXX
925652 10 9 |VICIPPTYS INC . | 05/21/2018. | VARIOUS...... 2,110.000 | ...ccovvnee 41,549 XXX ..(5) 38,588 2,962 2,962 2 XXX
929089 10 0 |VOYAFINANCIAL INC......covvvrrcrierrrns ..| 06/18/2018. | EXTERNAL MANAGER TRADES... | .......... 4,560.000 | .......... 238,184 XXX | 237,787 | ovoveeeirinereenns | e | e | e 0 237,767 | oo | e AT | AT | s 46 XXX [
95040Q 10 4 |WELLTOWER INC......ccosvvvmriniricrirerireens .| 04/23/2018. | EXTERNAL MANAGER TRADES... | ............. 250.000 | ...oovvvnee 12,621 XXX | e 13,540 | oo [ eveeiseiseniinnes | reveseessesissinns | e 0 13,540 | oovoeeeineies | e (919) | vovvvererns (CSAE)  IT XXX [
958102 10 5 |WESTERN DIGITAL CORP.... . | 04/03/2018. | EXTERNAL MANAGER TRADES... .3,440.000 | .......... 307,449 XXX ] 286,690 0 286,690 | ...ooocrverienns | s 20,759 XXX
966387 40 9 |WHITING PETROLEUM CORP................. .. | 06/12/2018. | EXTERNAL MANAGER TRADES... | .......... 1,970.000 | .......... 106,169 XXX | 98,646 | ....ovvevvrrrirriciies | errierinerienis | e | e 0 98,646 | ...ooererierins | e 7,523 | oo 7,523 | oo XXX [
981475 10 6 |WORLD FUEL SERVICES CORP.............. ..| 04/03/2018. | EXTERNAL MANAGER TRADES... | ............. 860.000 | ....cooonc 20,530 XXX | e 21,113 [ e | e | e | e 0 21,113 | e [ (G1:X) ) I— (1) ) I 52 XXX [
98978V 10 3 |ZOETIS INC CLASS A.....oovvvrriniinrirenns ..| 06/26/2018. | EXTERNAL MANAGER TRADES... | ....ccccconn... 30.000 | .ovvrrrnnne 2,532 XXX | s 2,234 | oo | i | e | e 0 2,234 298 298 4 XXX [
G0176J 10 9 |ALLEGION PLC......ccoorvverierrriririerirerirnns .. | 06/04/2018. | EXTERNAL MANAGER TRADES... | ........... 2,200.000 | .......... 171,460 XXX | s 175,956 | ovovveerecrieriienin [ e | veveesessessssines | onresneesesnnns 0 175,956 | oo | e (4,496) | .......... (4,496) | ............ 462 XXX [
G0551A 10 3 |ARRIS INTERNATIONAL PLC......c.ccovvvnee. .. | 04/02/2018. | EXTERNAL MANAGER TRADES... | ............. 370.000 | .covovvrennee 9,831 XXX | e 9,169 | covveeieierierienen [ e | e | e 0 9,169 | oo | s 662 | oo 662 [ .o XXX [
G0684D 10 7 |ATHENE HOLDING LTD.....ccocormvrrrrvrrirns .. | 05/14/2018. | VARIOUS........cooomrimrinrirneisnrinnns | cerreinns 7,260.000 | .......... 352,729 XXX | 353,126 | .oovevciierineieeiiinnes | e | e | e 6,026 (6,026) 347,101 | oo | e 5628 | oo 5,628 | ...oocrerirns XXX [
G0750C 10 8 |AXALTA COATING SYSTEMS LTD .. | 06/04/2018. | EXTERNAL MANAGER TRADES... | .......... 1,540.000 XXX 0 46,493 | ..o | s 1,408 | .ooovenene 1,408 XXX
G47791 10 1 |INGERSOLL-RAND PLC. .| 05/21/2018. | VARIOUS...... 3,000.000 XXX ...(14,670) 256,530 | ..o | s 13,975 | ... 13,975 | ........ 1,350 XXX
G491BT 10 8 |INVESCO LTD . | 04/23/2018. | VARIOUS...... 300.000 XXX (351) 9,603 (228) (228) XXX
G66721 10 4 |NORWEGIAN CRUISE LINE HOLDING.... |.. | 06/12/2018. | VARIOUS...... 460.000 24,216 XXX | e 27,089 | cooovveeereeineinenines | verinsinenienins | e | e 2,723 (2,723) 24,366 | ..oooerrerieni [ i (150) | evvvevernes ((1510) ] I XXX [
G98294 10 4 | XL GROUP LTD....ooovvieririireireirniieniins .| 06/18/2018. | VARIOUS........cooomrimrirrirneinrinnns | e 7,250.000 | .......... 404,552 XXX | 403,786 | ..ovvoiieieiecrienes | e | e | i 3,151 (3,151) 400,635 | .oooveriniins | i 3,917 | v 3917 | . 1,595 XXX [
H8817H 10 0 | TRANSOCEAN LTD.....ccccvuvemrrririririrnirins . | 06/26/2018. | EXTERNAL MANAGER TRADES... | .....cccceeu. 100.000 | coovverevene 1,247 XXX 931 [ s | e | e | e 0 931 316 316 XXX [
N59465 10 9 |MYLANNV. ..| 06/12/2018. | EXTERNAL MANAGER TRADES... | ........ 11,700.000 | ...cevee 446,352 XXX | s 481,689 | ..o [ e | e | e 0 481,689 | ..o | e (35,337) | ..oove. (35,337) | evvrrerrirnens XXX [
GO0450A 10 5 |ARCH CAPITAL GROUP LTD.......ccocevvennee C | 06/04/2018. | VARIOUS.......c.cvvvvrririnneinnriinnins | i 4,570.000 | .......... 361,161 XXX | 383,975 | .ovieieeineieeiinies | et | e | v 5,352 (5,352) YL 7 N R B (17,462) | ........ (17,462) | ..o XXX [
G0692U 10 9 |AXIS CAPITAL HOLDINGS LTD.......cccovnee C | 04/03/2018. | EXTERNAL MANAGER TRADES... | .......... 4,200.000 | .......... 240,071 XXX | 211,680 | oo [ e | e | e 0 211,680 28,391 28,391 | ........ 1,638 XXX [
G3223R_ 10 8 |EVEREST RE GROUP LTD.....ccovvernirrnnens C| 06/12/2018. | EXTERNAL MANAGER TRADES... | ...cccone. 700.000 | .......... 159,053 XXX | 169,820 | ovvvveirinrinninnnns [enenrisnissinnnes | ceneesissnsssninns | s 0 LKAV [ (10,767) | ... (10,767) | ......... 1,820 XXX [
9099999. Total - Common Stocks - Industrial and Miscellaneous ....151,284,455 XXX ....143,793,826 ..(8,197,677) | ... 0 594,337 | ...... (8,792,014) [ .ccvovvvevennnl0 | v 143,199,490 ..8,084,961 |..... 8,084,961 | ....... 99,313 XXX XXX
9799997. Total - Common Stocks - Part 4.........ccocovevnininsinniis ....151,284,455 XXX ....143,793,826 ..(8,197,677) | ... 0 594,337 | ...... (8,792,014) | .ovvovvverenn0 | s 143,199,490 ..8,084,961 |..... 8,084,961 | ...... 99,313 XXX XXX
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9799999. Total - COMMON STOCKS. ........vveeererererererseeeseeeeseeeseseeerersseeesseens ....151,284,455 XXX ....143,793,826 ..(8,197,677) 0 ... 594,337 | ...... (8,792,014) | .......143,199,490 ..8,084,961 .8,084,961 99,313 XXX XXX
9899999. Total - Preferred and Common Stock ....151,284,455 XXX ....143,793,826 | ......... ..(8,197,677) | ... 0 594,337 | ...... (8,792,014) [ .ovvovvverenn0 | s 143,199,490 .0 ..8,084,961 |..... 8,084,961 | ....... 99,313 XXX XXX
9999999. Total - Bonds, Preferred and Common Stocks ....369,845,875 XXX ....366,715,647 | ....... 235,687,163 | ..(8,197,677)| ...... (359,234) | .....802,418 | ...... (9,359,329) | ......cceonne. 0. 364,402,049 | ............... 0 ].5229,545 |..... 5,229,545 | ..3,973,896 XXX XXX
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: ..........0.




Statement as of June 30, 2018 of the Blue Care Network of MiChigan

Sch. DB -Pt. A-Sn. 1
NONE

Sch.DB -Pt. B -Sn. 1
NONE

Sch.DB -Pt.D-Sn. 1
NONE

Sch. DB - Pt. D - Sn. 2
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

QEO06, QE07, QE08, QE09, QE10, QE11



Statement as of June 30, 2018 of the

Blue Care Network of Michigan

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
Amount of Interest | Amount of Interest
Received During Accrued at Current
Depository Code Rate of Interest|  Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
JP Morgan Chase Bank, N.A...........ccccconevrnverinnrcrnnnenne. 270 Park Avenue, New York City, NY, 10017 ......covvver [ eorrrverermmminnninns [ eervnverennniiesens [ voverneennensssnsnnns [ oo | e 10,598,378 17,057,046 | e 6,405,462 | XXX
JP Morgan Chase Bank, NAA............ccocovonmveriinnennnne. 270 Park Avenue, New York City, NY, 10017, 50,000 50,000 50,000 | XXX
JP Morgan Chase Bank, NAA............cccccoomvrvcvvivcienenenne. 270 Park Avenue, New York City, NY, 10017, (31,816,581) (29,903,040) (4,903,004) | XXX
JP Morgan Chase Bank, NAA............cc.ccoeooenvrerereennnee. 270 Park Avenue, New York City, NY, 10017 2,635,158 942,333 54,373,439 | XXX
Bank of New York Mellon...............ccooevvovnnrveennernrinnenns 6023 Airport Rd, Oriskany, NY 13424 (310,873) 279,439 786,979 | XXX
Federal Home Loan Bank of Indianapolis...................... 8250 Woodfield Crossing Blvd, Indianapolis IN 46240... 935 XXX
State Street Bank and Trust Company. 801 Pennsylvania, Kansas City, MO 64105. 123 XXX
0199999. Total Open Depositorie: XXX XXX 0 0 (18,842,860) XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 .(18,842,860) XXX
0599999. Total Cash, XXX XXX 0 0 ...(18,842,860) | ............. (11,573,348) | ..............56,713,658 | XXX

QE12
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Statement as of June 30, 2018 of the Blue Care Network of MiChigan

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired | Rate of Interest | Maturity Date |Book/Adjusted Carrying Value Accrued Amount Received During Year
Bonds - Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations

AMERICAN WATER CAPITAL CORP. 0 07/12/18 06/22/2018 07/12/2018 5625
AMERICAN WATER CAPITAL CORP. 0 07/17/18 06/28/2018, 07/17/2018 . 3,062
AMPHENOL CORPORATION 0 07/06/18 CT. 06/22/2018, 07/06/2018....... 9,996,806 5,750
AMPHENOL CORPORATION 0 07/09/18 CT. 05/04/2018, 07/09/2018 19,494
CONAGRA FOODS INC 007/09/18 IL.......... 06/26/2018. 07/09/2018....... 1,925
CONSOLIDATED EDISON COMPANY O 0 07/09/18.........ccccrvvrrvnns 06/28/2018 07/09/2018....... 3,667
DISCOVERY COMMUNICATIONS 0 07/20/18 MD 06/22/2018, 07/20/2018 3363
DOMINION RESOURCES INC. 0 07/20/18 VA 04/23/2018, 07/20/2018.. 36,081
DUKE ENERGY CORP 0 07/09/18 NC 06/20/2018, 07/09/2018 4,125
EATON CORPORATION 0 07/11/18 OH 06/22/2018, 07/11/2018 9.200
ENTERGY CORPORATION 0 08/31/18 LA.......... 06/07/2018, 08/31/2018 2725
GENERAL MILLS INC 0 07/16/18 MN 06/18/2018. 07/16/2018 3972
JM SMUCKER 0 07/03/18 OH.......oovvmrirriinriieirniineiseniienes 06/26/2018, 07/03/2018 1,563
MCDONALDS CORP 0 07/09/18 1L 06/14/2018, 07/09/2018 17,378
MCDONALDS CORP 0 07/16/18 L 06/19/2018, 07/16/2018 3.767
MOLEX ELECTRONICS TECH 0 07/09/18 06/22/2018, 07/09/2018 7.406
MONDELEZ INTERNATIONAL INC 0 07/03/18 | 04/10/2018, 07/03/2018.. 2,999,582 17,152
ONCOR ELECTRIC DELIVERY CO 0 08/15/18 T. 05/17/2018 08/15/2018......| 6,978,913 21,088
PPL CAPITAL FUNDING INC 0 07/13/18 PA 06/22/2018, 071312018 e | 13,989,267 8,050
PARKER HANNIFIN CORP 0 07/06/18 OH 05/21/2018, 07/06/2018....... 2,999,054 7,756
RAYTHEON COMPANY 0 07/10/18 MA 06/27/2018, 07/10/2018 ..12,493 438 2917
SHERWIN-WILLIAMS COMPANY (THE 0 07/02/18 06/01/2018. 07/02/2018 e 9,999,361 19,167
SOUTHERN COMPANY (THE) 0 07/12/18 GA 05/21/2018 07/12/2018...... 2,248.419 5,894
TIME WARNER INC 0 07/17/18 NY. 04/25/2018, 07/17/2018....... 4,994,289 23,915
TIME WARNER INC 0 07/18/18 NY......oiouriimriiiieiisiseseissesssssssssessssessssesssssssssesssssssssessssesssseees 04/30/2018, 07/18/2018 4,994,074 21,614
VIRGINIA ELECTRIC AND POWER C 0 07/23/18 04/25/2018, 07/23/2018.......| . 4,992,117 23292
WALGREENS BOOTS ALLIANCE INC 0 07/09/18 05/10/2018, 07/09/2018....... 3,496
WALGREENS BOOTS ALLIANCE INC 0 08/02/18................. 05/07/2018, 08/02/2018 9778
WELLPOINT INC 2.3 07/15/18 IN 06/14/2018, 07/15/2018 2199772 | oo 23,332 | oo (21,293)
XCEL ENERGY INC. 0 09/05/18 MN.......oooecccrecrrrrerrricrs 06/07/2018 09/05/2018.cccvve | 4,978,000 8,000
BELL CANADA 0 07/12/18.....ccovvveveveverssssessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnsnnes 04/27/2018 07/12/2018....... 2,916,788 13,071
ROGERS COMMUNICATIONS INC 0 07/24/18 06/22/2018, 07/24/2018....... 3,804,244 2,252
ROGERS COMMUNICATIONS INC 0 07/26/18 05/31/2018, 07/26/2018....... 3,993,472 8.004
DEUTSCHE TELEKOM INTERNATI 6.75 08/20/18.............ouuiiiiiiieiiiriiiissisis sttt Sabnss bbb 06/08/2018. 08/20/2018....... 10955,086 | vvooevreerceeeeceeeri 23,334 | oo, (21,922

3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation

233,399,071

3899999. Total - Industrial & Miscellaneous (Unaffiliated).............cocvwrirneinrnereinereeiccreisens

233,399,071

Total Bonds

7799999, SUDLOLAIS = ISSUET ODNGALIONS. .......oovvvvvvevssssisisiissss s34 L8811 0883 | 233,399,071 | oo 46,666 | ..o 281,424
8309999, SUDLOLAIS = BONAS...--1-1--terrreeeeesss e3R8 1111 LR ssssssssssnsssssenns | 233,399,071 | oo 46,666 | ...oooooriiiiiins 281,424
Exempt Money Market Mutual Funds as Identified by the SVO
00142W 84 3 [AIMPREMIER US GOV CLINST oo SD..vveeene 06/28/2014....... | v v | e, 1,000,000 6,034
857492 70 6 |STATE STRINSTI US GOVT CLINST............ 0B/29/2018....... | cvoessvessmssnssins fovvssssesssssssnns | 20,409,282 6,726
31617H 10 2 [FIDELITY GOVERNMENT MMKT. 06/29/2018....... 11,723 594
8599999. Total - Exempt Money Market Mutual Funds @s Identified DY the SVO.............c. s s | enb LRSS0 eeebR AR | 21,421,005 0 13,354
All Other Money Market Mutual Funds
09248U 61 9 |BLACKROCKLIQFD TEMPFUND-IN 06/29/2018.......

........................... 29,500,000
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

2 3 4 5 6 7 8 9
Amount of Interest Due &

CUSIP Description Code Date Acquired | Rate of Interest | Maturity Date |Book/Adjusted Carrying Value Accrued Amount Received During Year
26188) 20 6 [DREYFUS CASH MGMT CL INST NY..oouiiiiitiiiueiueitseetseesessseisseessesssee st esssse s s st et £s 8848885188888 8 bbbkt Hieebb e st ee bbbt 06/05/2018....... | covvveereenvirnnennins | covevvisesnensiiissens | 19,092,235 88,424
31607A 20 8 |FIDELITY INSTI PRM PRT Cl 06/29/2018.......
4812A0 36 7 | JPMORGAN PRIME CL CAPITAL......ccoirermrrierirerireeneeinerieninenes 06/29/2018.......
52470G 88 2 |[WESTERN ASSET.....cocoovimiirrieiisrieeiicniesineenns 06/29/2018.......
60934N 20 3 |FEDERATED INSTL PRM OBLGNS CL IS 06/05/2018.......
61747C 71 5 [MRGN STNLY INSTILIQ PRM CL IN 12/31/49 06/05/2018....... 18,590,810

8699999. Total - All Other Money Market Mutual FUNGS..........c.ovurerniieiirieieiineeiisssssiessssesenieenes

157,082,560

8899999. Total - Cash Equivalents

411,902,636
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